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Abstract

We consider the problem of minimizing the composition of a smooth (nonconvex)
function and a smooth vector mapping, where the inner mapping is in the form of
an expectation over some random variable or a finite sum. We propose a stochastic
composite gradient method that employs an incremental variance-reduced estimator
for both the inner vector mapping and its Jacobian. We show that this method
achieves the same orders of complexity as the best known first-order methods
for minimizing expected-value and finite-sum nonconvex functions, despite the
additional outer composition which renders the composite gradient estimator biased.
This finding enables a much broader range of applications in machine learning to
benefit from the low complexity of incremental variance-reduction methods.

1 Introduction
In this paper, we consider stochastic composite optimization problems
minimize  f(Eg[ge(x)]) + r(x), (1)
xeR4 Co
where f : R? — Risasmooth and possibly nonconvex function, £ is arandom variable,g¢ : R? — R?

is a smooth vector mapping for a.e. &, and r is convex and lower-semicontinuous. A special case
we will consider separately is when £ is a discrete random variable with uniform distribution over

{1,2,...,n}. In this case the problem is equivalent to a deterministic optimization problem
1 n
minimize f(— Z g,-(x)) +r(x). 2)
xeR4 n i=1

The formulations in (T) and (2)) cover a broader range of applications than classical stochastic
optimization and empirical risk minimization (ERM) problems where each g, is a scalar function
(p = 1) and f is the scalar identity map. Interesting examples include the policy evaluation in
reinforcement learning (RL) [e.g., 30], the risk-averse mean-variance optimization ([e.g., 28| 29]],
through a reformulation by [335]]), the stochastic variational inequality ([e.g., 12, [15] through a
reformulation in [[10]), the 2-level composite risk minimization problems [7], etc.

For the ease of notation, we define
g(x) 1= Eglge ()], F(x) := f(g(x)) O(x) := F(x) + r(x). (3)

In addition, let f” and F” denote the gradients of f and F respectively, and gé (x) € RP*4 denote the
Jacobian matrix of g¢ at x. Then we have ’

T
F/(x) = V(£ (Eelge()])) = (Belsz(]) £ (Belge(x)])
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Table 1: Sample complexities of CIVR (Composite Incremental Variance Reduction)

Assumptions (common: f and g¢ Lipschitz and smooth, thus ' smooth)

Problem F nonconvex F v-gradient dominant F convex, r convex
r convex r=0 @ p-optimally strongly convex
o 0(eP) 0 ((ve ) loge™) O ((u e ") loge™)

@) O(min{e™3?, n'2e71}) O ((n+vn'?)loge™) O ((n+u'n'?)loge™)

In practice, computing F’(x) exactly can be very costly if not impossible. Due to the nonlinearity of the
outer composition, simply multiplying the unbiased estimators E[g(x)] = g(x) and E[g"(x)] = g’(x)
results in a biased estimator for F’(x), namely, E[[g’(x)]T f"(g(x))] # F’(x), see [e.g.,[33]. This is in
great contrast to the classical stochastic optimization problem

minimize  E¢|[ge(x)] + r(x), “4)
xeR4 )

where one can always get an unbiased gradient estimator for the smooth part. This fact makes such
composition structure be of independent interest for research on stochastic and randomized algorithms.

In this paper, we develop an efficient stochastic composite gradient method called CIVR (Composite
Incremental Variance Reduction), for solving problems of the forms (I)) and (2). We measure efficiency
by the sample complexity of the individual functions g¢ and their Jacobian g é i.e., the total number
of times they need to be evaluated at some point, in order to find an e-approximate solution. For
nonconvex functions, an e-approximate solution is some random output of the algorithm % € R that
satisfies E[||G(X)||*] < €, where G(X) is the proximal gradient mapping of the objective function ®
at X (see details in Section[2). If r = 0, then G(X) = F'(x) and the criteria for e-approximation
becomes E[||F/(%)||>)] < e. If the objective ® is convex, we require E[®(X) — ®*] < e where
®* = inf, ®(x). For smooth and convex functions, these two notions are compatible, meaning that
the dependence of the sample complexity on € in terms of both notions are of the same order.

Table [I] summarizes the sample complexities of the CIVR method under different assumptions
obtained in this paper. We can define a condition number x = O(v) for v-gradient dominant
functions and « = O(1/u) for u-optimally strongly convex functions, then the complexities become
O ((ke ") loge™") and O ((n + kn'/?) log e™') for (T) and @) respectively. In order to better position
our contributions, we next discuss related work and then putting these results into context.

1.1 Related Work

We first discuss the nonconvex stochastic optimization problem (@), which is a special cases of (T)).
When r = 0 and g(x) = E¢[g¢(x)] is smooth, Ghadimi and Lan [9] developed a randomized stochastic
gradient method with iteration complexity O(e~2). Allen-Zhu [2] obtained O (€~!62%) with additional
second-order guarantee. There are also many recent works on solving its finite-sum version

1 n
mlilelgblze . ,Z:; gi(x) + r(x), (5)
which is also a special case of (2). By extending the variance reduction techniques SVRG [[13}[34] and
SAGA [6] to nonconvex optimization, Allen-Zhu and Hazan [3]] and Reddi et al. [24,[25,[26]] developed
randomized algorithms with sample complexity O(n + n?>¢~!). Under additional assumptions of
gradient dominance or strong convexity, they obtained sample complexity O((n+kn?/3) log e '), where
« is a suitable condition number. Allen-Zhu [1]] and Lei et al. [I7] obtained O (min{e~>/3, n*3¢71}).

Based on a new variance reduction technique called SARAH [21]], Nguyen et al. [22] and Pham et al.
[23] developed nonconvex extensions to obtain sample complexities O (€7*/2) and O (n + n'/%€7!) for
solving the expectation and finite-sum cases respectively. Fang et al. [8]] introduced another variance
reduction technique called SPiDER, which can be viewed as a more general variant of SARAH. They
obtained sample complexities O (€~*/2) and O (min{e3/%, n'/2€71}) for the two cases respectively,
but require small step sizes that are proportional to e. Wang et al. [33] extended SPIDER to obtain
the same complexities with constant step sizes and O ((n + k%) log 6‘1) under the gradient-dominant
condition. In addition, Zhou et al. [36] obtained similar results using a nested SVRG approach.



In addition to the above works on solving special cases of (I)) and (@), there are also considerable
recent works on a more general, two-layer stochastic composite optimization problem

minimize E, [fv (Ef[gf(x)])] +7r(x), (6)

xeR4

where f, is parametrized by another random variables v, which is independent of £. For the case
r = 0, Wang et al. [31]] derived algorithms to find an e-approximate solution with sample complexities
O(e™), O(e73~) and O(e™'¥) for the smooth nonconvex case, smooth convex case and smooth
strongly convex case respectively. For nontrivial convex r, Wang et al. [32] obtained improved sample
complexity of O(e7>2%), O(e%) and O(e") for the three cases mentioned above respectively.

As a special case of (), the following finite-sum problem also received significant attention:
1 & 1 &
minimize — il = (X)) +r(x). 7
i 533 33810) 1o @

When r = 0 and the overall objective function is strongly convex, Lian et al. [19] derived two
algorithms based on the SVRG scheme to attain sample complexities O((m + n + %) loge™!)) and
O((m + n + k*)log ™)) respectively, where « is some suitably defined condition number. Huo et al.
[11]] also used the SVRG scheme to obtain an O(m + n + (m + n)*>¢~') complexity for the smooth
nonconvex case and O((m + n + «>)log e 1)) for strongly convex problems with nonsmooth r. More
recently, Zhang and Xiao [35]] proposed a composite randomized incremental gradient method based
on the SAGA estimator [6]], which matches the best known O(m +n+(m+n)*3e~") complexity when F
is smooth and nonconvex, and obtained an improved complexity O((m + n + x(m + n)**)log ")
under either gradient dominant or strongly convex assumptions. When applied to the special cases
and (2) we focus on in this paper (m = 1), these results are strictly worse than ours in Table[I]

1.2 Contributions and Outline

We develop the CIVR method by extending the variance reduction technique of SARAH [21-23] and
Spiper (8l 33]] to solve the composite optimization problems () and (2). The complexities of CIVR
in Table [T| match the best results for solving the non-composite problems (@) and (3)), despite the
additional outer composition and the composite-gradient estimator always being biased. In addition:

* By setting f and g¢’s to be the identity mapping and scalar mappings respectively, problem
(@) includes problem () as a special case. Therefore, the lower bounds in [§]] for the non-
composite finite-sum optimization problem (3)) indicates that our O(min{e‘3/ 2, n'2e71y)
complexity for solving the more general composite finite-sum problem (2)) is near-optimal.

* Under the assumptions of gradient dominance or strong convexity, the O ((n + xn'/?) log e7!)
complexity only appeared for the special case (3) in the recent work [18].

Our results indicate that the additional smooth composition in (I) and ) does not incur higher
complexity compared with (@) and (3)), despite the difficulty of dealing with biased estimators. We
believe these results can also be extended to the two-layer problems (6) and (7)), by replacing n with
m + n in Table|l] But the extensions require quite different techniques and we will address them in a
separate paper.

The rest of this paper is organized as follows. In Section[2] we introduce the CIVR method. In
Section[3] we present convergence results of CIVR for solving the composite optimization problems (T]
and (2) and the required parameter settings. Better complexities of CIVR under the gradient-dominant
and optimally strongly convex conditions are given in Section[4] In Section[5] we present numerical
experiments for solving a risk-averse portfolio optimization problem (3)) on real-world datasets.

2 The composite incremental variance reduction (CIVR) method

With the notations in (3], we can write the composite stochastic optimization problem (I)) as
minimize {(D(x) = F(x)+ r(x)} , (1D
xeR4

where F' is smooth and r is convex. The proximal operator of r with parameter 7 is defined as

1
prox; (x) := argmin {r(y) +—ly - x||2}. (12)
y 2n



Algorithm 1: Composite Incremental Variance Reduction (CIVR)

input: initial point xé, step size > 0, number of epochs 7 > 1, and a set of triples {7, B, S }

fort =1,...,T, where 7; is the epoch length and B; and S, are sample sizes in epoch .
fort=1,...,T do
Sample a set B; with size B, from the distribution of f, and construct the estimates

Vo= 5 2 8l = Z g (xp), ®)

P ¢eB, §eB,
Compute VF(x}) = (z£)” f'(v}) and update: x! = prox; (x} — nVF(x))).

fori=1,...,7—1do
Sample a set Si’ with size S; from the distribution of &, and construct the estimates

1

vio= it 2 (el - gelxi ), ©)
! geSt

Zl{ = th'—l + = Z (gf(xf)—gé(X,{,l))- (10)
St £eSt

Compute VF(x!) = (z1)T f/(y!) and update: x!,, = prox; (x! — nVF(x!)).
end
Set xi*! = x

t
T "
end

output: x randomly chosen from {xt } T

LT

We assume that r is relatively simple, meaning that its proximal operator has a closed-form solution
or can be computed efficiently. The proximal gradient method [e.g., 20} 4] for solving problem (TT) is

t

X = prox, (x' —nF'(x")), (13)

where 7 is the step size. The proximal gradient mapping of ® is defined as
Gy(x) & (x prox, (x — r]F’(x))). (14)

As aresult, the prox1ma1 gradient method (T3)) can be written as x’*! = x' — 7 G(x"). Notice that
when r = 0, prox;(-) becomes the identity mapplng and we have G, (x) = F’(x) for any n > 0.

Suppose X is generated by a randomized algorithm. We call X an e-stationary point in expectation if

E[1G,®I] < e (15)

(We assume that 7 is a constant that does not depend on €.) As we mentioned in the introduction, we
measure the efficiency of an algorithm by its sample complexity of g+ and their Jacobian g7, i.e., the
total number of times they need to be evaluated, in order to find a point ¥ that satisfies (I3). Our goal
is to develop a randomized algorithm that has low sample complexity.

We present in Algorithm [I|the Composite Incremental Variance Reduction (CIVR) method. This
methods employs a two time-scale variance-reduced estimator for both the inner function value of
8(-) = E¢[ge(+)] and its Jacobian g’(-). At the beginning of each outer iteration ¢ (each called an
epoch), we construct a relatively accurate estimate yj, for g(x}) and z{, for g’(x}) respectively, using
a relatively large sample size B;. During each inner 1terat10n i of the tth epoch we construct an
estimate y! for g(x]) and z! for g’(x}) respectively, using a smaller sample size S; and incremental
corrections from the previous iterations. Note that the epoch length 7, and the sample sizes B, and S,
are all adjustable for each epoch 7. Therefore, besides setting a constant set of parameters, we can
also adjust them gradually in order to obtain better theoretical properties and practical performance.

This variance-reduction technique was first proposed as part of SARAH [21] where it is called
recursive variance reduction. It was also proposed in [8]] in the form of a Stochastic Path-Integrated
Differential EstimatoR (SPIDER). Here we simply call it incremental variance reduction. A distinct



feature of this incremental estimator is that the inner-loop estimates yf and zf are biased, i.e.,

{ E[y!|x!] = g(x!) —g(xl_) +y!_ | #g(xD), (16)

Elz[x]] = g'(x]) —g'(x[_)) + z_, # &'(x]).
This is in contrast to two other popular variance-reduction techniques, namely, SVRG [13] and SAGA
[6], whose gradient estimators are always unbiased. Note that unbiased estimators for g(x!) and

g’(x]) are not essential here, because the composite estimator VF (x)) = (2 Y fFr( yi) is always biased.
Therefore the our main task is to control the variance and bias altogether for the proposed estimator.

3 Convergence Analysis

In this section, we present theoretical results on the convergence properties of CIVR (Algorithm [T
when the composite function F is smooth. More specifically, we make the following assumptions.

Assumption 1. The following conditions hold concerning problems (1)) and (2):
e f:R” = RisaC' smooth and Cp-Lipschitz function and its gradient f' is Ly-Lipschitz.

e Each g¢ : R? — R? isa C' smooth and Cq-Lipschitz vector mapping and its Jacobian gé is
Lg-Lipschtiz. Consequently, g in (3) is {q-Lipschitz and its Jacobian g’ is L -Lipschitz.

o 7 : RY = R U {co} is a convex and lower-semicontinuous function.

o The overall objective function @ is bounded below, i.e., ®* = inf, ®(x) > —oo.

Assumption 2. For problem (1), we further assume that there exist constants oy and og such that

Eellige(n) - gIPl < og, Eelllgp() - g’ 0Pl < o, - (17)

As aresult of Assumption|l} F(x) = f(g(x)) is smooth and F’ is Lr-Lipschitz continuous with
Lp = fiLy + (L,
(see proof in the supplementary materials). For convenience, we also define two constants
Go:=2(GL;+€L;),  and  op :=2(6 L0, + Goy) . (18)
It is important to notice that Gy = O(L%), hence the step size used later is n = @(1/vGg) = O(1/Lp).

We are allowed to use this constant step size mainly due to the assumption that each g¢(-) is smooth,
instead of the weaker assumption that E¢[g#(x)] is smooth as in classical stochastic optimization.

In the next two subsections, we present complexity analysis of CIVR for solving problem (T)) and )
respectively. Due to the space limitation, all proofs are provided in the supplementary materials.

3.1 The composite expectation case

The following results for solving problem (T)) are presented with notations defined in (3)), (T4) and (T8).
Theorem 1. Suppose Assumptionsand hold. Given any € > 0, we set T = [1/+/€] and

n=1=[1/Vel. B =B=[o/el, S=S=[1Vel. for t=1...T.

4 - . .
Then as long asn < PPV EeTTon NGETTeN the output x of Algorzthmsatlsﬁes
E[lIG,(®IP] < (8(20) - @")" +6) - e = O(e). (19)

As a result, the sample complexity of obtaining an e-approximate solution is TB + 2T1S = 0(6_3/ 2).

Note that in the above scheme, the epoch lengths 7; and all the batch sizes B; and S; are set to be
constant (depending on a pre-fixed €) without regard of . Intuitively, we do not need as many samples
in the early stage of the algorithm as in the later stage. In addition, it will be useful in practice to have
a variant of the algorithm that can adaptively choose 7;, B; and S; throughout the epochs without
dependence on a pre-fixed precision. This is done in the following theorem.



Theorem 2. Suppose Assumptionsand hold. We set 7, = S; = [at + b] and B; = [Ug(at +b)?]
4
where a > 0 and b > 0. Then as long as n < eI

8(@(x]) — @*) N 6 N 6ln(aT+b)) :O(lnT

, we have forany T > 1,

2
aT? + (a +2b)T

— 2 Aanr
E[lG,(®)I°] < , — = =) @O

As a result, obtaining an €-approximate solution requires T = O(1/+/€) epochs and a total sample
complexity of 0(6_3/ 2), where the O(-) notation hides logarithmic factors.

3.2 The composite finite-sum case

In this section, we consider the composite finite-sum optimization problem (2). In this case, the
random variable ¢ has a uniform distribution over the finite index set {1, ...,n}. At the beginning

of each epoch in Algorithm , we use the full sample size B, = {1,...,n} to compute yj and z.
Therefore B, = n for all t and Equation (8] in Algorithm [I|becomes
1 & , 1 &,
vo = g(xf) = ;Zgj(x(’)), 2 =g8'(x) = ;Zg,-(x(’))- (21)
j=1 j=1

Also in this case, we no longer need Assumption 2]

Theorem 3. Suppose Assumptions|I|holds. Let the parameters in Algorithm[l|be setas B; = {1,...,n}
= = . R < — >
and v, = S; = [\n] for all t. Then as long as n < PRy 3w r e we have for any T > 1,

8(d(xy) — @) ( 1 )

) _
E[llG,(®I*] < T =0 s

As a result, obtaining an e-approximate solution requires T = O(1/(+/n€)) epochs and a total sample
complexity of TB + 2T7S = O(n + vne™!).

(22)

Similar to the previous section, we can also choose the epoch lengths and sample sizes adaptively to
save the sampling cost in the early stage of the algorithm. However, due to the finite-sum structure of
the problem, when the batch size B, reaches n, we will start to take the full batch at the beginning of
each epoch to get the exact g(x{) and g’(x(). This leads to the following theorem.

Theorem 4. Suppose Assumptions holds. For some positive constants a > 0 and 0 < b < /n,
denote Ty = [@] = O(Vn). Whent < T, we set the parameters to be 7, = S; = \B, = [at + b];
whent > Ty, we set By ={1,...,n}tand 17, = §; = {\/ﬁ] Then as long asn < 2

Lp+\LL+12G,’

12 0(1;_;) ifT < Ty,
E[lIG,(®)I’] < {O(W“Y%om) FT> Ty, (23)

As a result, the total sample complexity of Algorithm|l|for obtaining an e-approximate solution is
O(min{vne~!, e73/2}), where O(-) hides logarithmic factors.
4 Fast convergence rates under stronger conditions
In this section we consider two cases where fast linear convergence can be guaranteed for CIVR.
4.1 Gradient-dominant function
The first case is when r = 0 and F is v-gradient dominant, i.e., there is some v > 0 such that

F(x) = inf F(y) < §||F'(x)||2, VxeRY (24)

Note that a u-strongly convex function is (1/u)-gradient dominant by this definition. Hence strong
convexity is a special case of the gradient dominant condition, which in turn is a special case of the
Polyak-Lojasiewicz condition with the Lojasiewicz exponent equal to 2 [see, e.g.,[14]].

In order to solve (I)) with a pre-fixed precision €, we use a periodic restart strategy as depicted in
Algorithm[2} For this restarted version of CIVR, we have the following results.



Algorithm 2: Restarted CIVR

input: initial point i, step size n > 0, number of restarts K, number of epochs 7 > 1, and a
set of triples {t;, B;, S;} fort =1,...,T
fork=0,...,K—-1do
\ Generate x<+1 by Algorithm with parameters T, 7, {7, By, S; } and initial point x*.

end
output: K

Theorem 5. Consider (I) with r = 0. Suppose Assumptions [I| and [2| hold and F is v-gradient
2
dominant. For Algorithm 2, givenany € > 0, let 7, = §; = [\/lg], B; = |-12\;(r° ] andT = |-16V\F-| Then

aslongasn < 4

Lr+\L3,+12G,’

E[F(H) - F]< (F(7) - F*) + %e. (25)

Consequently, E[F(z*) — F*] converges linearly to € with a factor of % per period. The sample
complexity for finding an €-solution is O((ve™') Ine™!).
The restart strategy also applies to the finite-sum case.

Theorem 6. Consider problem (@2) with r = 0. Suppose Assumption[l|hold and F is v-gradient
dominant. In Algorithm ifwesett, =S; = VB, = [\n] and T = |-16”-| then as long as

\/‘
n < #)
Lr+y/LZ+12Gy |
E[F(E") - Fr#] < 5(F(;zk) - FY). (26)

As a result, the sample complexity for finding an e-solution is O((n + V,\I/ﬁ) In %)

It is worth noting that for both cases, the number of epochs 7' o 7!, When we take more conservative
values 7, it will directly result in worse complexity results. This comment also applies to the optimally
strongly convex objective function case in the next section.

4.2 Optimally strongly convex function

In this part, we assume a u-optimally strongly convex condition on the function ®@(x) = F(x) + r(x),
i.e., there exists a u > 0 such that

D(x) - D(x") > ng “X|% VxeR< 27)

We have the following two results for solving problems (T)) and () respectively.
Theorem 7. Consider Qroblem (1. Suppose Assumptionsland 2l hold and @ is p-optimally strongly

let us set 7, = S; = [#] B, = |_90°-| ndT = [S\F] Then if we choose

convex. In Algorithm e

n< —F—,
Lp+\/L§,+3sco 1
E[0o(F*!) - 0*] < CD( ) - 0%) + 7€ (28)

Consquently, E[®(x¥) — ®*] converges linearly to €. The total sample complexity for finding an
e-solution is O(pu~'e ' Inel).

Theorem 8. Consider the finite-sum problem Q). Suppose Assumption[I|hold and ® is p-optimally
strongly convex. In Algorithm let us set v, = S; = VB, = [\n] and T = l_\f ] Then if we choose

n< ———,
Lr+ L%-+36G()
E[o(F**!) - c1>]< ((F) - @%). (29)

The sample complexity of finding an e-solution is O((n + /\l/—g) In é)
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Figure 1: Experiments on the risk-averse portfolio optimization problem.

If we define a condition number x = Lg /u, then since n = ®(1/Lg), we have 1/(un) = O(k) and the
above complexities become O ((ke™!) Ine~!) and O ((n + kn'/?) Ine™!

For Algorithm[2]in both gradient-dominant and strongly convex cases, we have the following remarks.

Remark 1. In Algorithm[2} each run of Algorithm[l|includes a random selection of output. In average
it wastes half of the iterates. This waste can be prevented by pre-generating the “stop times” or the
output indeces. We can stop Algorithm I and output the last iterate whenever the method hits this time.

Remark 2. In Algorithm[2] the linear-convergence is achieved by restarting. This strategy is proposed
partly due to the epoch structure of Algorithm[I| Therefore, if we break this epoch structure by the
loopless variance reduction techniques introduced in [16)], the restarts may be avoided.

S Numerical Experiments

In this section, we present numerical experiments for a risk-averse portfolio optimization problem.
Suppose there are d assets that one can invest during n time periods labeled as {1, ...,n}. Let R; ;
be the return or payoff per unit of asset j at time i, and R; be the vector consists of R; 1,...,Ri 4.
Let x € R? be the decision variable, where each component x; represent the amount of investment
or percentage of the total investment allocated to asset j, for j = 1,...,d. The same allocations
or percentages of allocations are repeated over the n time periods. We would like to maximize the
average return over the n periods, but with a penalty on the variance of the returns across the n periods
(in other words, we would like different periods to have similar returns).

This problem is formulated as a mean-variance trade-off:
maximize {E[hg(x)] — AVar(he(x) + r(x) = E[he(x)] - A(E[hg(x)] - E[hg(x)]z) + r(x)},
xeR 7 ¢ S

where the random variable ¢ € {1, ...,n} takes discrete values uniformly at random and hence
makes the problem a finite-sum. The functions /;(x) = (R;, x) fori = 1, ..., n are the rewards. The
function r can be chosen as the indicator function of an ¢; ball, or a soft £; regularization term. We
choose the latter one in our experiments to obtain a sparse asset allocation. By using the mappings

ge(0) R S R? = [he(x) B2(0)]". f(rn2):RP > R=-y+ Ay’ -2z,

it can be further transformed into the composite finite-sum problem (2)), hence readily solved by the
CIVR method. Here, the intermediate dimension is very low, i.e., p = 2. This leads to very little
overhead in computation compared with stochastic optimization without composition.

For comparison, we implement the C-SAGA algorithm [35] as a benchmark. As another benchmark,
this problem can also be formulated as a two-layer composite finite-sum problem (7), which was done



in [L1] and [19]. We solve the two-layer formulation by ASC-PG [32] and VRSC-PG [[L1]. Finally,
we also implemented CIVR-adp, which is the adaptive sampling variant described in Theorem 4}

We test these algorithms on three real world portfolio datasets, which contain 30, 38 and 49 industrial
portfolios respectively, from the Keneth R. French Data Library[T} For the three datasets, the daily data
of the most recent 24452, 10000 and 24400 days are extracted respectively to conduct the experiments.
We set the parameter A = 0.2 in (5) and use an ¢; regularization r(x) = 0.01||x||;. The experiment
results are shown in Figure[T] The curves are averaged over 20 runs and are plotted against the number
of samples of the component functions (the horizontal axis).

Throughout the experiments, VRSC-PG and C-SAGA algorithms use the batch size S = [#>/3] while
CIVR uses the batch size S = [+/n], all dictated by their complexity theory. CIVR-adp employs
the adaptive batch size S; = |-min{10t + 1, \/ﬁ}-| fort = 1,...,T. For Industrial-30 dataset, all of
VRSC-PG, C-SAGA, CIVR and CIVR-adp use the same step size n = 0.1. They are chosen from
the setn € {1,0.1,0.01,0.001,0.0001} by experiments. And = 0.1 works best for all four tested
methods simultaneously. Similarly, 7 = 0.001 is chosen for the Industrial-38 dataset and = 0.0001
is chosen for the Industrial-49 dataset. For ASC-PG, we set its step size parameters oy = 0.001/k
and By = 1/k [see details in[32]]. They are hand-tuned to ensure ASC-PG converges fast among a
range of tested parameters. Overall, CIVR and CIVR-adp outperform other methods.
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Appendices

A Convergence analysis for composite expectation case

In this section, we focus on convergence analysis of CIVR for solving the stochastic composite
optimization problem (), and prove Theorems|I]and [2]

First, we show that under Assumption [T} the composite function F(x) = f(g(x)) is smooth and F’
has Lipschitz constant Ly = €§Lf + L.

I1F"(x) = F'W lle" ()" £/ (g(x) = &' f' (@)
llg" () f(g(x) = ") /(g + &' () f'(g() — &' e
lle’ () f(g(x) = &' ) /(e +[lg" )" £/ (e(y) = &’ £/ (e
llg"COll L (g(x)) = £ @D+ L (gDIHIg (x) = g" W

" (Ol - Ly 118 (x) = gl + 1 (DI - Lg llx =yl
CoLyplg |lx = yll + CrLg [lx =yl

(C2Lp +€rLg)lx = yll,

ININ DN A

where we used [|g’(x)|| < £, and || f'(g(¥))|| < £f, which are implied by the Lipschitz conditions on g
and f respectively.

Although the incremental estimators used in CIVR are biased, as shown in (I6), we can still bound
their squared distances from the targets. This is given in the following lemma.

Lemma 1. Suppose Assumption|l\holds. Let y! and z! be constructed according to (8) and Q) in
Algorithm[I} Foranyt > 1 and I < i < 1, — 1, we have the following mean squared error (MSE)

bounds
2

i ¢
E [15f - gGDIP] < E Iy — gC)IP] + > 2 [t — /]
r=1 S (30)
i 2

L

L
E[llzf - ¢’ GOI’] <E[llzg - &' GOIP] + 22 S—th [I1xf = %717
r=1

Proof. We first state a fact that allows us to decompose the MSE into a squared bias term and a
variance term, that is, for an arbitrary random vector £ and a constant vector u, we have

E[|| - u|*] = [[E[£] - ull* + Var(Z). (31
where Var(¢) := E[||¢ — E[£]]]?]. As a result,

E [y} = gGOIP|t] = [ELy:1x1] = G| + Var(y!]c).

For the bias term, we have E[y!|x/] — g(x]) = y!_| — g(x!_,). For the variance term, we have

Var (y!|x})

1
Var(s, + - 3 (gelol) - geof 1)
£eS!

1
= S—Var(gg(xf) - gg(xf_ﬂ | xlt)
t

1
< < E[llge () = ge(ef_IPIx]
t
2
8 2
< S_t”x; _x;—1|| )

where the second equality is due to the fact that yf_l is a constant conditioning on x; and in the last
inequality we used the £,-Lipschitz continuity of gz. Consequently,

€2
E [llyf = gGDIP] < E [lly), —e(x_DIP] + S—fE [l = x{, 11%] -
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Recursively applying the above procedure yields
i g%
E [llyf - GDIP] < E[llyf - gGOIP] + > S—iE [l = x, 1] - (32)

r=1

Similarly, the bound on E [||zf — g’(x!)||*| can be shown by using the Lg-Lipschitz continuity
of g%.. O
&

In Algorithm |1} we approximate the gradient of F(x) := f(g(x)) by VF(x!) = (z/) f’(y"). The next
lemma bounds the MSE of this estimator.

Lemma 2. Suppose Assumptions|[l|and[2|hold. Then we have
- Go < o
E[|IVF(x]) = F'()IP] < — DBl = xf, I1P]+ == (33)
Nt B,
where 472 272 2 272 2 2 2
Go 1= 2(CeL; + {;Lg) and o :=2((Liog + Lioy)
Proof. Using Assumption [I] one immediately gets
E[|IVF(x}) - F'(xD)II?]
E [ /D) = ' D) F/ (@I
E [ £/ = (' GO /6D + @ GO /08 = (8 GO /(@ )IP]
2E (1) /8 = (&' D) F/ODIP] +2E [lie" () /) = (€' D) /(@I
267K (|12} = g(DIP] + 26, L7E [Ilyf — &' (xDIP] - (34)
Therefore, by substituting the MSE bounds provided in Lemma ] into inequality (34)), we obtain
26gL7 + £7L2) i
r ot
— L SRl - 1P
S r=1
+ 20, L7E [lly6 — g0IP] +267E [lizh - ' GOIP] . (35)
Under Assumption[2] we can bound the MSE of the estimates in () as

IAN Il

IA

E[IVFG) - F0IP] <

o2 o2
E [l - eIP] < 75, E [l -8/ GHIP] < -~
t t
Combining these MSE bounds with (33) yields the desired result. O

For the proximal gradient type of algorithms, no matter deterministic or stochastic, a common metric
to quantify the optimality of x! is the norm of the so-called proximal gradient mapping

1
Gnxp) = (3 = i), (36)

where 7 is the step size used to produce the update
ot
Xit1
Since we use a constant 1 throughout this paper, we will omit the subscript 7 and use G(x) to denote
the proximal gradient mapping at x.

= prox, (x! —nF'(x})).

Our goal is to find a point x with E[||G(x)||*] < e. However, in Algorithm [1| we only have the
approximate proximal gradient mapping

~ 1
GOy = (G = %), (37)
where x!, | is computed using the estimated gradient VF(x!):

xl | = prox, (x! —nVF(x!)).

i+1

Hence we need to establish the connection between Q(xf ) and G(xf ), which is done in the next lemma.
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Lemma 3. For the two gradient mappings defined in (36) and (37), we have

E [IGGHIP] < 2E [IGCNHIP] +2E [IVF(xh) - F'(HIP] (38)
Proof. Using the inequality [lx! — £/, 1> < 2[lx! = x/,|I* + 2||x.,, — £., || and the definitions of
G(x!) and G(x!), we have
E[IGODIP] < 2E[IGCHIP] + 2 et - P
= 2E[IGGDIP] + 2||prox —nF' (1)) — prox! (x! — nVF ()|
< 2E[IGGHIP] + F llxt = nF’(xt) = (xf = nVFGD)|

2E [IG(DIP] +2E [IVF(x)) = F'()IP]
where in the second inequality we used the non-expansive property of proximal mapping [e.g., 27,

Section 31].

The next lemma bounds the amount of expected descent per iteration in Algorithm I}

Lemma 4. Let the sequence {x!} be generated by Algorzthml Then forallt > 1and0 <i <1 -1,
we have the following two mequalltles

?
E[®(x],,)] < E[®(x])] - (g— Lr ) [1GGHIP] + E[IVF(H - F'GOHIPL (39)
and

E[®(x;, )] < E[®(x))] - nE[IIQ(x I ]+ TE(IVF() - F )]

i _ L_F t_ .t 2
(477 2 ) [”'xi xi+l|| ] (40)

Proof. By applying the Lg-Lipschitz continuity of F’ and the optimality of the %—strongly convex
subproblem, we have

O(xi,) = Flxi)+r(xg,)
< F(xh)+ (F'(x!), xl+1—xf)+L llx,, = xH1 +r(xl,))
= FOD)+(VF(xh), 2!, —xh) + 1||xl+l X2+ ()
+(F'(xf) = VF(x}), x| — x{) - (———)II Xl =X
< F(xt)+r(x‘)——II)c,H—xfIIz—(2 ——)II Xl =X
+§IWF(x5) F'(x)|)* + —IIx,+1 - x|
= <D(xf)—(%— —lix ,+1—xf||2+gII?F(xE)—F’(xE)IIZ-

Taking the expectation on both sides completes the proof of inequality (39). By inequality (38), we
know that

~TENGGHI] < ~ZENGEDIP] + TELITVF) - F/G)IP).
Adding this inequality in to yields (@0). O
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A.1 Proof of Theorem[l

Proof. Because all 77, B; and S; are taking their values independent of r. We denote 7 = 7;, B = B;
and S = S; for all 7 for clarity. By Lemma[] summing up inequality (0) throughout the #-th epoch
and applying (33) gives

gz;‘; NGEDIPT < E[®(xf)] - E[D(x})] - (—‘—)ZE = x|
20 s jilE[nx a1 20
< E0(x)] - Elo()] - (ﬁ - T3G°”) ILIEEEAE

where the second inequality is due to the fact that

ZEE[nx X P <72E[||x _x P

i=1 r=

When we choose the parameters satisfying 7 < S, then the coefficient - i Le_ 3G 5 L_Lr_3Goy

2 S = dp” 2 2
which depends only on the parameter n and some constant. If we choose the n according to the
theorem, then W - LTF - 3%‘"’ > 0, yielding that

1< o7
TS TRIGU)IR] = L0 - Bloh)] + 0 (41
i=0
Summing this up throughout the epochs gives
T 7-1 30 302
n 77 n
13 SEIGGDIP] < ELoGh)] - BOGD)] + =80T < o(xd) - 0 + = 20T,
t=1 i=0

where we have applied the fact that x{j = = xI~!1. By the random sampling scheme for output X, we have

1 L =1 8(d(x)) —d*) 6072
E[IG®I] = — E s —%——+ =2, 42
IGWIT= 2 3 SRS < —— 5=+ = “2)
Substitute the values of T, 7 and B gives (19). O

To simplify presentation, we omit [-] on integer parameters in the following discussion.

L4 i <+ i = = 2 = =
Wlthn_LFJr\/m,andlettmgT 1/Ve, B =o5/e,and 7 = S = 1/+/€, we have

E[IG®)IIP] < 8((®(xg) =@ )" +6)e,
and the sample complexity is T(B + 27S) = O(cZ€ /> + €73/2), as in our theorem.
L4 i —4 i = = 2 = = i i
Withn < P o and letting T = 1/e, B =1+ o /€,and T = S = 1, we again obtain
E[IG(D)%] < 8((®(xg) — @* )" +6)e,

but the sample complexity is T(B+27S) = O(og€e *+€™ '), which is same as in Ghadimi and
Lan [9]. For deterministic optimization with o = 0, this recovers the O(e~') complexity.
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A.2 Proof of Theorem 2l

Proof. Note that for this set of parameters, we still have the relationship that 7, = S;. Therefore,
within each epoch, (@T)) is still true with epoch specific 7, and B,. Summing this up gives

NS 2 ] L 3ogn
§ 23 2 BlIGEDIF] < @) - 0 + 35 = 43)
t=1 1= t=
By the random selection rule of X, we have
| I 8(D(x)) — ) ST, /B,
E[|g(®)*] = E[|GUDIP] € ———— + 607 - —=——. (49
T ; ; l nXi T ° T

Note that 7, = [at + b] and B; = [a'g(at + b)?]. We have

T T a )
ZT,22at+b=§T(T+1)+bT:O(T)

=1 =1
and

T T T
1 1 dt 1 1 al +b
2
B; < < + = + -1 =O0(InT).
UO;Tt/Z t:Zlat+b a+b ‘/1 at+b a+b an(a+b) (nT)
Substituting the above bounds into inequality (@4)) gives (20). As a result, the total sample complexity

18
T T

S (B +255) <> (crg(at + b+ 2at + b)z) = O(2T* + T%).
t=1 t=1
Setting 7 = O(e~'/?) so that E[||G||%|1%] < €, we get sample complexity O(c2e /> + €73/2). O

4

We can also choose a different set of parameters. Withn < ,and letting B = 1+0'§(at+b),

LF+\/L%—+12G0
and T = § = 1, we also have
_ 8(P(x)) —D*) 6InT
E[|G(®)I] < : - ,
nT T

but the sample complexity, by setting T = O(e™") so that the above bound is less than €, is

T T
Z(Bt +21,8;) < Z (a'g(at +b) + 2) = O(o'gT2 +T) = ON(O'gG_Q +e ).

t=1 t=1
This is more close to the classical results on stochastic optimization.

B Convergence analysis for composite finite-sum case

In this section, we consider the composite finite-sum problem (2) and prove Theorems [3|and [4]

In this case, the random variable ¢ uniformly takes value from the finite index set {1, ...,n}. At the
beginning of each epoch in Algorithm we can choose to estimate g(x(,)" and g’(x{) by their exact
value rather than the approximate ones constructed by subsampling. Namely, in (8) of Algorithm/[I]

we choose B, = {1, ...,n} forall r > 1. Therefore,

& ) 1
Yo =80 =~ >igi(xp) 2 =g(x) = ~ > gj(x))
Jj=1 Jj=1

and
E[lly) - eGPl =0, E[llzh -’ GI?] =0. (45)
As a result, the initial variances in Lemma [I]diminishes and reduces to
i f?
E[lly; - g(DIPT < > S—gE[Hxﬁ -2 1171,
r=1 %1
i L2 (46)
E[llz; - ¢'(xDI’] < Z} S—IgE[Hxﬁ —x 1%,
r=
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In addition, combining (33)) and {@3), we have
- , Go <
E[|VF(x]) - F'(0)l%] < S—ZE[leﬁ =21 (47)
tr=1
Note that Lemma s still true.

B.1 Proof of Theorem[3|

Proof. The proof follows similar steps as those in the proof of Theorem I} So we only note down the
significantly different steps here.

Specifically, following the proof of Theorem [I]in Section[A.T] by applying (#6) instead of (30), we
get the following result instead of inequality (41I),

7-1
2 S EIIGENIP < E[0(x))] - E[0(x))]
i=0

Summing this up apply the random selection rule of x gives

T 7-1 8(d(x}) — o* 8(Dd(x)) — d*
E[|G(®)I] TlT;ZOE[Hg( Dl 2 (iﬁn ) K (j%)Tn )

Therefore, we have to set 7 = O(ﬁ) to get an e-solution. Note that the sample complexity per epoch

is n + 7,5, = 2n, the total sample complexity will be O(n + y/ne™ ). O

B.2 Proof of Theorem[d

Proof. If T < Ty, then the result is exactly what we proved from Theorem [2| Therefore, the first
bound in (23) is already guaranteed.

If T > Ty, when 1 < ¢ < Tp, then everything still runs identically to that described in Theorem 2]
Consequently, the following bound is effective
Ty -1 2

g 2 25 BUIGCIP] < (xg) ~ EL0(x5™)] + Z TR (48)
t= t
WhenTp+ 1<t <T, the followmg bound becomes effective,
. > STRIGHIP < B0 ] -0
t=Tp+1 i=0
Therefore, we have
_ 7! 8(P(xg) — @) 50 /By
E[lGDI] = 2 LENGEDIP] € ——5—— +607 - T—
t 1Tt =1 i=0 Zt:l Tt Z1:_]
Note that . .
0 o0 1 1 1 alo +b
B; < < + =1 = O(lnn),
;Tt/t —at+b  a+b an( +b) (nn)
and
Ty

Z 7, > (T = To)Vn + Z(m +b) = V(T - Ty) + ng + (g + b)Ty = O(A(T =Ty + 1)).

With the above two bounds, we have proved the second result in (23)).

For any € > 0, if e > O(1/ T02) = O(n™"). In this case, the algorithm will spend most epochs in the
adaptive phase, whose sample complexity is O(e7/2). if € = o(n™"), we need T > Ty. By 23), we
know V(T — Ty + 1) = O(e™"), this means that the total sample complexity will be

T T
Z(B, + ZT,S,) <3 Z(at +b+ 1)2 +3(T —Ty)n = (j(n3/2 +vVne ) = (j(\/ﬁe’])
=1

= t=1
When € > O(n™"), we have € /2 < yne™!. When € = o(n™"), we have € 3/? > y/ne!. Combining
the two cases together gives the sample complexity of O(min{~v/ne~!, e73/?}). O
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C Convergence analysis under gradient-dominant condition

C.1 Proof of Theorem[5

Proof. For the ease of notation, let us only focus in one run of Algorithm|[I] And denote the input
point as x; and the output point . Note that in this case ®(x) = F(x). By (#2) and (24), we have

8v(F(x0) - F%) 6v0'§
+

_ % 17 =\[12
E[F(X) - F*] < vE[|IF'(®)|°] < g B

By the selection of T = |—16’;7‘E-|, T =1/yeand B = 1 + 12vo /€, we have

E[F(x)- F*] < %(F(xé)—F*)+ %e, (49)

which is (23).
Suppose we periodically restart the Algorithm I after every Tepochs, and set the outputs to be x¥,

where k = 1,2, ... denotes the number of restarts. We use the output of the kth period ¥* as the initial
point to start the next period, which produces %*!. As a result, the above inequality translates to

E[F(z*) - F*] < =(E[F(z¥)] - F*)+%e.

NI—‘

Equivalently,
1
E[F(*) = F'] - e < 5 (E[FE) - F] - ),
which leads to .
E[F() - F'] < o (E[F()EO) _F - e) te

Therefore, the expected optimality gap converges linearly to a e-ball around O. O

Next we discuss the sample complexity with different parameter settings.

e If we choose 7 = S = 1/+/¢, B; = 12‘/03/6’ and T' = [16v .
complexity is

], then the total sample

11 12voy 1 1) 1
T(B+21S)In— = Ovve oy ——|m-=0 ((vza'ge’l/2 +ve ?)In 671)
€ n € Ve e €

16
However, the above derivation needs to assume V‘f

> 1 or at least O(1), which means

€ > (n/v)?*. If this condition is not satisfied, then we have T =1 and the complexity is
O((voge ' +eHne™).

Notice that the second term does not depend on v or the conditions number.

* Ifwechoose =S =1,B, =1+ 12voi/e,and T = [16"] the we also have

E[F(X) - F*] < %(F(xé) - F*) + Ee,

and the total sample complexity is

T(B+27S)ln— = —
€

n

1 16v 12vrf
€

2)1n— —O(v o- 12 +v)lne‘1
Defining the condition number x = Lrpv = O(v/n), the above complexity becomes
T(B + ZTS)ln -=0 (K 0'06 Ly K) Ine!

Thus when o = 0, we have O(K Ine” ) for deterministic optimization.
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C.2 Proof of Theorem|[d]

The proof is very similar to the previous one. It actually becomes simpler by noticing that in the

finite-sum case, the terms involving a'g disappear:
- - 8V(F(x5) = F*)
E[F(2) - F*] < VE[|F'(DI*] € ————.
7Tn

By choosing T = [ lf}] 7 = S = +/n. we again obtain (@9). In this case, we have B = n and

T(B+21S)e”! = {%} (n + 2\/7_1\/5) Ine’' =0 (n + V\/ﬁ) Ine!

D Convergence analysis under optimally strong convexity

In order to prove Theorems [7]and[8] we first state Lemma 3 in [34] in our notations.

Lemma 5 (Lemma 3 in [34]). Let ®(x) = F(x) + r(x), where F’(x) is Lg-Lipschitz continuous, and
F(x) and r(x) are convex. For any x € dom(r), and any v € R?, define

1
x" = Prox,,y(x —nv), G := =(x —x¥), and A := v — F'(x),
n

where 1) is a step size satisfying 0 <1 < 1/Lg. Then for any y € RY,

O(y) = D(x*) + G (y - x) + gnguz +AT(x* - y).

D.1 Proof of Theorem/[7]

Proof. For the ease of notation, let us only focus 1n one run of Algorithm E} And denote the input
point as x; and the output point . If we set x = x/, y = x*, v = VF(x’) x"=xl and G = Q(x’),
we get the following useful inequality,

(G x" =21 < O = Oty ) = TIGEDIP = (F'(xf) = TF(, " = ).
As a result we have the following inequality,

i+1 x*”2
llx! = X*|I7 + PGP + 2(G (x)), x* — xb)

[E%

<l = X+ P IGODI? = 2n(D(xf, ) = D(x)) = P |G
=20(F"(x}) = VF(x), x" = x{,)
* * 277 ’ v, *
<l = 2P = 20(D(xf, ) - B(xT)) + IIIF () - VFGDI? + 2 ||x1+1 &
* * 277 ’ v
<l = NP = n(@(xf,,) - (")) + ZIIF (xf) = V(I (50)

Note that the inequality (50) is originally obtained in [35]]. Adding 2x-(30) to (39), we get
2unE[D(xf,,) ~ @] < E[O(x]) + 2ullx] — x"[I°] = E[O(x{, ) + 2pllx,, — x7[17]

1 Lp 9 o
_(Z - 7) [Ilxf,, = {171 + EUE[HVF(X,{) —F'GDIPL (5D

By (51)) and (33), we have
71
2un 3 E[O(x], )~ @] < E[®(x{,) +2ullxf, = x*|*] = E[O(x) + 2ullxg — x"[1%]
i=0
1 Ly  9Gon 90277
————— E[||x;. - +
(277 T )rZJ [lx) = x_ ) I1P] + 7 T
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According to the selection of 4, S;, B; and 17, we know that the coefficient (2 - LTF - T, 33 0'7) > 0.
Consequently,

71 90-277
2un 3 BIO(, ) = 0] < EI0(,)+ 2ullxt, = 27IP] = IO + 2plla = ' |] + 7= 2.
t

i=0

Summing this up and apply the random selection rule of x gives

oy
E[®(X) - 0] < ——E[D(x))— 0" +2pullx} — x*|?] + —2
(00 -0 < 5 () plleg = 1P+
5 902
< ——E[0x) -0 ]+ —2.
2untT 4uB;
If we choose T = |'5‘F'| T=8= \f and B; = 1 + 2,15’ then 2H$TT <3 L and we obtain

1 1
E[0(¥) - @] < SE[®(x) - @]+ Je.
This proves the inequality (28). The rest of the proof will mimic that of Theorem 5} O

Discussions on sample complexity:

e If we choose T =S =1/+e, B, =1+ 2ﬂ ,and T = [511‘5] then the sample complexity is
1 5ve (95 1 1 1 o _
T(B+2tS)ln-=—|—+—=—|In-= ey e Pyme) .
( )In— M(M aLE 0 (e} pe e

The above derivation needs to assume ¥ > 1 or at least O(1), which means € > (7u)?. If

this condition is not satisfied, then we have T = 1 and the complexity is

O((,u_lcrge_l +ee™).
e Ifwechoosetr=S=1,B;,=1 + —L2 and T = { 77] the we also have

E[F(X) - F*] < E(F(xé) - F*) + %e,

and the total sample complexity is

15 (93 1
T(B+2tS)ln— = — (—0 + 2) In-=0 (;1_20'36_1 + ;1_1) Ine!
e |\ ue €

Defining the condition number x = Lrpv = O(1/(un)), the above complexity becomes
T(B + 215) ln -=0 (K20'2€ + K) Ine!
Thus when o = 0, we have O(«Ine” ) for deterministic optimization.

D.2 Proof of Theorem|§

The proof is very similar to the previous one. It actually becomes simpler by noticing that in the
finite-sum case, the terms involving 0'3 disappear.
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Figure 2: Experiments on policy evaluation for MDP for cases with S = 10, S = 100 and S = 500.

E Numerical experiments on policy evaluation for MDP

Here we provide additional numerical experiments on the policy evaluation problem for MDP.

Let S = {1, ..., S} be the state space of some Markov decision process. Suppose a reward of R; ; is
received after transitioning from state i to state j. Let P € R5*S be the transition probability matrix
under some fixed policy n. Then the evaluation of the value function V* : & — R under such policy
is equivalent to solving the following Bellman equation:

S
V(i) = 20 PI(Rij + vV () = EjilRij + YV ()]
Jj=1

Following the suggestion of [5 32], we apply the linear function approximation V”(i) ~ (¥;, w*)
for a given set of feature vectors ;. and would like to compute the optimal vector w*. This can be
formulated as the following problem

S S 2
minimize F(w) £ Z (P, w) — Z Pfj(Ri,j + (¥, w))| .
w i=1 j=1

Let’s denote
S
arw) £ > Pl (Rij +v(¥j,w)) = EjlRi ; + y(¥j, w)l.
j=1

Then by defining
T
glw) = [(‘Pl, W), oo (P, W), g7 (W), ... qg(w)]
and

S
SO ¥s: 21 zs) = ly = 2l = D500 — 2%
i=1

the Least squares problem is transformed into the form of (2)).

For this problem, we test the SCGD [31], the ASCGD [31]], the ASC-PG [32], the VRSC-PG [L1],
C-SAGA [35] and our CIVR algorithms. In Section[5] we already tested the algorithms under their
standard batch sizes, e.g. [n>/3] and [v/n]. However, small constant batch sizes are often preferred in
practice. Therefore, we would like to set the batch size to s = 1 for all algorithms. For this special
case, we denote the CIVR as the CIVR-b1. To balance the sample complexity between the initial
full batch sampling and the later subsampling with s = 1, we set the epoch length for VRSC-PG and
CIVR-bI to be S.
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Note that the last S components of g are all independent expectations, therefore the variance reduction
technique of VRSC-PG [L1], C-SAGA [35] and CIVR-b1 applied to each of these components. In the
experiments, P, @ and R™ are generated randomly.

Similar to the experiments performed in Section [5| the step sizes are chosen from
{0.1,0.05,0.01,0.005, 0.001, 0.0005, 0.0001} by experiments for VRSC-PG, C-SAGA as well as for
CIVR-bl. For § = 10, n = 0.1 works best for both C-SAGA and CIVR-b1, while n = 0.01 works best
for VRSC-PG; For § = 100, n = 0.001 works best for both C-SAGA and CIVR-bl, while n = 0.0001
works best for VRSC-PG. For § = 500, n = 0.0001 works best for all three of them.

When S = 10 and § = 100, we choose e = 0.01k>/* and g = 0.1k~'/2 for SCGD, ay = 0.01k~>/7
and Bx = 0.1k~*/7 for ASCGD and ay = 0.01k~'/? and B¢ = 0.1k~! for ASC-PG. When S = 500,
we choose a; = 0.0001k%/* and Bx = 0.001k~'/2 for SCGD while ASCGD and ASC-PG fail to
converge under various trials of parameters. The meaning of these step size parameters can be found
in [32] and [31].

Figure [2] shows three experiments with sizes § = 10, S = 100 and § = 500 respectively. We can see
that both C-SAGA and CIVR-b1 preform much better than other algorithms in our setting. CIVR-bl
has more smooth and stable trajectory than C-SAGA.
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