University Library

o o A gateway to Melbourne's research publications

Minerva Access is the Institutional Repository of The University of Melbourne

Author/s:
Tam, MK;Uteda, DJ

Title:
Bregman-Golden Ratio Algorithms for Variational Inequalities

Date:
2023-12

Citation:

Tam, M. K. & Uteda, D. J. (2023). Bregman-Golden Ratio Algorithms for Variational
Inequalities. Journal of Optimization Theory and Applications, 199 (3), pp.993-1021.
https://doi.org/10.1007/s10957-023-02320-2.

Persistent Link:
https://hdl.handle.net/11343/338155

License:
cc-by


cc-by

Journal of Optimization Theory and Applications
https://doi.org/10.1007/s10957-023-02320-2

®

Check for
updates

Bregman-Golden Ratio Algorithms for Variational
Inequalities

Matthew K. Tam' - Daniel J. Uteda’

Received: 29 July 2022 / Accepted: 26 September 2023
© The Author(s) 2023

Abstract

Variational inequalities provide a framework through which many optimisation prob-
lems can be solved, in particular, saddle-point problems. In this paper, we study
modifications to the so-called Golden RAtio ALgorithm (GRAAL) for variational
inequalities—a method which uses a fully explicit adaptive step-size and provides
convergence results under local Lipschitz assumptions without requiring backtrack-
ing. We present and analyse two Bregman modifications to GRAAL: the first uses a
fixed step size and converges under global Lipschitz assumptions, and the second uses
an adaptive step-size rule. Numerical performance of the former method is demon-
strated on a bimatrix game arising in network communication, and of the latter on
two problems, namely, power allocation in Gaussian communication channels and N-
person Cournot completion games. In all of these applications, an appropriately chosen
Bregman distance simplifies the projection steps computed as part of the algorithm.

Keywords Variational inequality - Saddle-point problems - Bregman distance - Local
Lipschitz - Adaptive step size

Mathematics Subject Classification 47J20 - 49J40 - 65K15 - 65Y20

1 Introduction

Let X, Y be real, finite-dimensional Hilbert spaces. In this work, we consider saddle-
point problems of the form
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where

- f: X x Y — Ris convex—concave and continuously differentiable.
- Y: X - (—o00,+00],¢: Y — (—o00, +00] are proper, lower semicontinuous
(L.s.c.), and convex.

Since many non-smooth optimisation problems can be cast in the form of (1), itis a
useful and heavily studied tool in itself [1, 2, 20, 25, 37, 44]. However, rather than
attempt to solve (1) in its current form, it is far more convenient, even within the
aforementioned references, to follow in the steps of Korpelevi¢ [34] and Popov [47],
by casting it as the Variational Inequality (VI):

Find z* € H such that (F(z*),z —z*) + g(z) —g(z*) >0 Vz e H, )

where z = (x,y) e H: =X & Y, and

F(z) = (Vo f(x, 9), =Vy f(x, ), &) =¢x)+2(y). 3)

and the variable z* := (x*, y*) shown in (2) characterises the solution (x*, y*) to (1).

Many methods (see, for instance, [21, 43, 46]) for solving (2) require global Lips-
chitz continuity of the operator F'. However, this assumption is often too strong to hold
in practice. Even when F is globally Lipschitz continuous, knowledge of its Lipschitz
constant is usually required as input to the chosen algorithm and determining this
constant is typically more difficult than solving the original problem. Moreover, even
if F is globally Lipschitz and its global Lipschitz constant is known, then, as the step
size is inversely related to the Lipschitz constant, a constant step-size rule can be too
conservative. This is particularly unnecessary if the generated sequence lies entirely
within a region where a local Lipschitz constant is small (relative to the size of the
global constant).

Therefore, it is beneficial to instead define a step-size sequence which attempts to
approximate a local Lipschitz constant with respect to the point iterates. The standard
approach then is to generate a step-size sequence via a backtracking procedure (see
[11, 15,29, 38, 39, 42] and references therein). While avoiding each of the shortcom-
ings listed above, such methods can become expensive when considering the overall
run-time of the algorithm, due to the arbitrarily large number of steps taken during the
backtracking procedure within each iteration. An emerging alternative is that of adap-
tive step sizes [3, 40, 41], which accomplish the same goals as backtracking methods
without the need for backtracking, i.e. the step-size update is fully explicit. In particu-
lar, the adaptive Golden RAtio ALgorithm (aGRAAL) [40] (as stated in Algorithm 1),
named as such because of its relationship with the Golden Ratio ¢ = #, solves (2)
and is the method we focus on here.

One other way to potentially improve methods is to replace the Euclidean distance in
the proximal operator with a non-Euclidean family of distance-like functions called the
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Algorithm 1: The Adaptive Golden RAtio ALgorithm (aGRAAL) [40].

Input: Initial points z(, zp € H, initial step-size Ag > 0, Amax > 0, ¢ € (1, ¢].
Initialisation: Set 2 = %0, 0o = 1, p = § + -

92
fork=1,2,... do
Calculate the step-size:

_ 2
GOk—1  llzk — zk—1l 4)

Ay = min { pAr_1, S A
k U s TP — Fa 2™

Compute the next iterates:

%= (¢ - 1)Z£ + Zk—1 (5)
k1 = ProX,, o (Zx — A F(zp) (6)

Update: 6y = ;Z‘—_d’]

Bregman distance. Such methods, for solving (2), can be found in existing literature
[15, 22, 23, 26, 27, 30-32, 45, 48]. Interestingly, most of these methods require a
Lipschitz assumption but do not require knowledge of the Lipschitz constant. However,
these employ a backtracking procedure and/or a non-increasing step-size sequence,
such as that found in [28], whereas the step size of our new method is fully explicit
and is allowed to increase slightly at each iteration.

In this paper, we investigate Bregman modifications to Algorithm 1. To this end,
we begin by proposing the Bregman-Golden RAtio ALgorithm (B-GRAAL), a Breg-
man version of the fixed step-size Golden RAtio ALgorithm (GRAAL), and prove
convergence of our new method in full. We then present an adaptive version of B-
GRAAL, or similarly, a Bregman modification to Algorithm 1, which we refer to as
the Bregman-adaptive Golden RAtio ALgorithm (B-aGRAAL). Although we only pro-
vide a convergence analysis of B-aGRAAL in a restrictive setting, we observe it to
work numerically outside of this setting.

One advantage of our new method is the flexibility provided by the Bregman prox-
imal operator. In the context of convex—concave games, for instance, this modified
operator arises as the projection onto the probability simplex which has a simple
closed-form expression with respect to the Kullback—Leibler (KL) divergence but not
with respect to the standard Euclidean distance. In fact, the Euclidean projection
requires an O (n logn) time algorithm in n-dimensions [18, 19, 50], whereas the KL
projection only requires O (n) time (see, for instance [10, Section 5] and [35, Section
4.4]). Another advantage of these modifications in the constrained optimisation case
is that it is sometimes possible to choose a Bregman distance whose domain is the
constraint set so as to make the feasibility of the iterates implicit.

The remainder of this paper is structure as follows. In Sect.2, we collect prelimi-
nary results for use in our analysis. In Sect. 3, we present our fixed step-size method
and a proof of convergence. In Sect.4, we present our adaptive method with some
partial analysis. Section 5 contains experimental results. Firstly, we compare the fixed
step-size method with the Euclidean distance and the KL divergence on a matrix
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game between two players. Secondly, we make the same comparison for the adaptive
method on a power allocation problem in a Gaussian communication channel. Finally,
we apply the adaptive method to an N-person Cournot oligopoly model with appro-
priately chosen Bregman distances over a closed box. We then conclude this paper by
presenting some directions for further research.

2 Preliminaries

Throughout this work, H denotes a real, finite-dimensional Hilbert space with
inner-product (-, -) and induced norm || - ||. Given an extended real-valued function
f: H — (—00, +0x], its domain is denoted dom f := {x € H: f(x) < +o00}. Its
subdifferential at x € dom f is given by

af(x):={veH: f(x)—f(y) —(w,x—y) <0 VyeH}
and defined as 9 f (x) := @ for x ¢ dom f. The indicator function of a set K C H is
written (g and takes the value O for x € K and +o00 otherwise.
A proper, Ls.c,, convex function h: H — (—oo,+oo] is called Legen-
dre [12, Definition 7.1.1] if it is strictly convex on every convex subset of
domoh := {x € H: dh(x) # @} and differentiable on intdom#% # @ such that

IVh(x)|| = oo whenever x approaches the boundary of dom 4. The convex conju-
gate of h written as h*: H — (—o00, +00] is the given by

B (x™) := sup {{(x*, x) — h(x)}.
xeH

When £ is merely differentiable on int dom £, the Bregman distance generated by h
is the function Dj,: ‘H x intdom & — (—o00, 400] given by

Dp(x,y) := h(x) — h(y) = (Vh(y), x —y).

When #4 is also convex, Dy, is nonnegative, and when % is o-strongly convex, Dy
satisfies

o2
Dy(x, y) = —llx = yII> V(x,y) € H x intdom h.

We begin by collecting some general properties of the Bregman distance.

Proposition 2.1 (Properties of the Bregman distance) Let h: H — (—o0, +00] be
Legendre. Then, the following assertions hold.

(a) (three-point identity) For all x, y € intdom h and z € dom h, we have
Diy(z, x) — Dp(z,y) — Dip(y, x) = (Vh(x) — Vh(y), y — 2).
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(b) Forall x, y € intdom h, we have
Dp(x,y) = Dpx(Vh(y), Vh(x))

(¢c) Let x € domh, y,u,v € intdomh, and o € R. Suppose additionally that
Vh(y) = aVh(u) + (1 — a)Vh(v). Then,

Dix, ) = o[ Dutr,w) = Dy | + (1 = 0 Do, v) = Duy, ) .

Proof (a) See, for instance, [49, Lemma 2.2] and the paragraph immediately after.
(b) See, for instance, [4, Theorem 3.7(v)]. (c) By using the definition of Dj,, together
with the assumption Vi(y) = «Vh(u) + (1 — @) Vh(v), we obtain
Dy (x,y) = h(x) — h(y) — (VA(y), x — y)
= a[h(x) = h(y) = (VA@W), x = 3) | + (1 = @)[h(x) = h(y) = (Vh@w), x = )]
= Ot[h(X) —h@) —(Vh(u),x —u) —h(y) + h(u) — (Vh(u),u — y>]
+ (1 - ot)[h(X) —h() = (Vh(v),x —v) = h(y) + h(v) — (VA(v), v — )’)]

=a[ Dy, ) = Dy, | + (1= [ Datxv) = Dy, ).

This completes the proof. O
Remark 2.1 When h = %H - ||?, the expression shown in Proposition 2.1(c) simplifies
to the Euclidean identity

ViyeHaeR fax + (I —a)yl? =alx|’ + (1 - o) |yl* —al - a)|x -y

We now turn our attention to operators defined in terms of the Bregman divergence.
The (left) Bregman proximal operator of a function f: H — (—o0, +00] is the
(potentially set-valued) operator given by

prox}}(y) = argn;{in {f(x)+ Dp(x,y)} Vy €intdomh. 7
xXe

Since we will only require the left Bregman proximal operator in this work, will omit
the qualifier “left” from here onwards. For further details on the analogous “right Breg-
man proximal operator”, the reader is referred to [13]. The (left) Bregman projection
onto C is the (left) Bregman proximal operator of (¢, that is,

Pg (y) = proxflc (y) = argmin Dy (x,y) Vy € intdom h.
xeC

Next, we collect properties of the Bregman proximal operator for use in our subse-
quence algorithm analysis.
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Proposition 2.2 (Bregman proximal operator) Let f: H — (—00, +00] be proper,
Ls.c, conmvex and let h: H — (=00, +00] be Legendre such that
intdom 2 N dom f#(@.

(a) range(prox’}) C intdom 4 N dom f.

(b) proxi} is single-valued on dom(prox}}) C intdom h. Moreover, if h + f is super-
h(x)+f(x)

flx1l

(c) Lety € dom(prox}}). Then, x = prox}} (y) if and only if, for all u € H, we have

coercive, that is, lim x| - ;00 = 400, then dom(prox}}) = int dom A.

J @) = flu) = (VR(y) = Vh(x), x —u). (®)

(d) Lety,y € dom(prox’}.), x = prox’}-(y) and x' = prox}]ﬁ-(y/). Then
0 < (Vh(x) — Vh(x"),x —x"y < (Vh(y) — VA(Y), x — x'). O]

Proof (a) See [7, Proposition 3.23(v)(b)], noting that the sum rule
holds for f and h since intdomh N dom f# and thus
dom d (f+h)=dom (0 f+Vh) Cdom fNintdom Ai. (b) The first part follows by
combining (a) and [7, Proposition 3.22 (ii)(d)]. For the second part, see [7, Propo-
sition 3.21(vii)]. (c) Since the sum rule holds for f and #, the first-order optimality
condition implies x = proxf} (y) if and only if VA(y) — Vh(x) € 3 f(x). The latter is
equivalent to (8). (d) The first inequality in (9) follows from convexity of /. To show
the second, we apply (8) with u = x’ to see

fx) = f(x") < (Vh(y) — Vh(x), x —x'),
and similarly,
F(x) = f(x) <(Vh() — Vh(x"),x" — x).

Then, adding these inequalities gives the desired result. O
Remark 2.2 Parts (a), (b), (d) of Proposition 2.2 also apply to the Bregman
resolvent [13], which is defined for a set-valued operator A: ' H = H as
RZ = (Vh+ A)~! o Vh. To see that the resolvent generalises the proximal oper-
ator, we refer to [7, Proposition 3.22 (ii)(a)].

3 The Bregman-Golden Ratio Algorithm

In this section, we consider the Variational Inequality (VI) problem

(F(z"),z—2")+8() —g(z") =0 VzeH, (10

where we assume that

Al g: 'H — (—o00, +00] is proper, L.s.c., convex.
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A2 h: 'H — (—o0, 40o0] is continuously differentiable, Legendre, and o-strongly
convex. In addition, we will also require that Dy, (x, x,) — 0 for every sequence
(x,,) C intdom A that converges to some x € dom A.

A3 F: 'H — 'H is monotone over dom g Nintdom & # ¢.

A4 2 := SNdomh # ¥ where S denotes the solution set of (10).

Remark 3.1 Assumption A.2 is common in the literature concerning Bregman first-
order methods [8, 9, 17, 49]. In particular, the limit condition holds when V# is
continuous and dom 4 is open. Indeed, in this case, o-strong convexity of 4 implies
that h™* is %-smooth [33, Theorem 6], and so applying Proposition 2.1(b) gives

Dy (x, xp) = Dp= (Vh(xp), Vh(x)) =< %IIVh(xn) — Vh(x)|* = 0.

The significance of dom £ being open here is that £ is differentiable at x € dom A;
however, we observe that the same condition can still hold if dom /4 is closed. In
particular, it also holds for the KL divergence (see, for instance, [17, Example 2.1]).

Our proposed algorithm for solving (10) when F is L-Lipschitz is called the
Bregman-Golden RAtio ALgorithm (B-GRAAL) and is stated in Algorithm 2. Recall

that ¢ := # denotes the Golden Ratio, which satisfies > = ¢ + 1.

Algorithm 2: The Bregman-Golden RAtio ALgorithm (B-GRAAL)

. - R - oo
Input: Initial points z1, Zp € intdom 4 and a step-size A € (O, ﬁ]

fork=1,2,... do
Compute the next iterates:

1
Zk41 = argmin {(F(Zk), z—z) + 8@+ XDh(Z,Zk)} . (12)
zeH

The following lemma establishes the well-definedness of the sequences generated
by the Bregman-GRAAL.

Lemma 3.1 Suppose Assumptions A.1-A.2 hold. Then, the sequences (Zp) and
(zk) generated by Algorithm 2 are well defined. Moreover, (z;) < intdomh
and (zx) € intdom 4 N dom g.

Proof Suppose by way of induction that zx, zx—1 € intdom & for some k > 1. Since
the gradient VA: intdomh — int(dom A*) is a bijection [12, Theorem 7.3.7], it
follows that VA (zx), Vh(Zix—1) € int(dom ™). As int(dom ~*) is a convex set, (11)
implies that VA(zx) € int(dom h*) which establishes that z; € intdom A. Next,
we observe that z;41 = proxf{f(zk), where f(z) := (F(zk),z — zk) + g(z). Note
that dom f = dom g. Since A f + h is o-strongly convex, it is supercoercive by [3,
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Corollary 11.16] and so Proposition 2.2(a)-(b) shows that proxf 7 is single-valued
with range(proxﬁ f-) C intdom & N dom g and therefore z;4; € intdom h Ndom g. O

Remark 3.2 The Bregman proximal step shown in (12) can be expressed in terms of the
Bregman proximal operator: zix41 = proxﬁf (zk), where f(2)=(F(zk), z—zx)+ g(2).

Equivalently, 7541 = proxf < ((Vh)~Y (Vh(Zr) — AF (zx))), due to the first-order opti-
mality condition in Proposition 2.2(c).

The following lemma is key in our convergence analysis.

Lemma 3.2 Suppose Assumptions A.1-A.4 hold and that F is L-Lipschitz continu-
ous on dom g N intdom h. Let z* € $2 be arbitrary. Then, the sequences (zj), (Zk)
generated by Algorithm 2 satisfy

_ @ _
0 < (¢+ D)Dy(2*, Zp41) + EDh(ZkH, 2k) — ©Dp (21, Tht1)

< (¢+ DDp",71) + gDh(Zk, Zk—1) — @ Dp(zk, 2k)
1 _
— (1 - ;) Dp(Zk+1, Zk)- (13)

Proof By first applying Proposition 2.2(c) with f(z) := A((F(zx), z — zx) + £(2)),
u =z € dom hNdom g arbitrary, x := zx41 and y := Zx, followed by the three-point
identity (Proposition 2.1(a)) we obtain

A{F(zk)s 2kr1 — 2) + g(zxt1) — g(2))
<AVh(@r) — Vh(zk+1), 2k+1 — 2)
= Dy(z,2k) — Dn(z, Zk+1) — Dn(Zk+1, 2k)- (14)

Shifting the index in (14) (by setting k = k — 1), setting z := Zzx+1, and using
©Vh(zi) = (¢ — 1)Vh(zx) + Vh(zix—1) followed by the three-point identity (Propo-
sition 2.1(a)) gives

AUF (zk-1), 2k — Ze+1) + &(zk) — g(zk+1))
< (Vh(@k-1) — Vh(zr), 2k — 2k+1)

_ (15)
= @(Vh(zr) — Vh(zk), 2k — 2k+1)
= ¢ [Dp(zk+1.7%) — Di(zrs1, 26) — Dz 70 ] -
Let z* € £2. Setting z := z* in (14), summing with (15) and rearranging yields
A((F(z), 2 — %) + g(z) — g(29)
< Dy(z",Z1) — Di(z", zk1) — Dn(zrs1, Zk)
(16)

+ ‘P[Dh (Zk41>2k) — Dn(zks1, 2k) — Dp(2k, Zk)]
+ MF(zk) — F(zk=1), 2k — Zk41)-
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We observe that the left side of (16) is nonnegative as a consequence of (10) and A.3:

0 < (F("),zx —2") + g(zx) — 8(") < (F(zp), 2k — 2%) + g(z) — g(2¥). (17)

To estimate the final term in (16), we use the Cauchy—Schwarz inequality, L-Lipschitz
continuity of F, o-strong convexity of /# and the inequality A < % to obtain

MF(zi) — F(zk—1), 2k — 2k+1) < ALl zk — ze—1llllzk — 21|l

IA

AL 5 2
5 (e = 21l + 2k = zes1 1) (18)

@
5 (Dn(zk, 2k—1) + Dn(zk+1, 21)) -

A

Combining (16), (17) and (18) gives

Dp(z*, zkt1) < Dp(z*,zk) + (¢ — DDy (zx41, 26) — 9 D2k, Zk)

—%Dh(ZkJrl,Zk)—i- %Dh(lk,Zk—l)- (19)

Now, applying Proposition 2.1(c) with

Vh(z — Vh(z,
Vh(iin) = 2 (Zk;”_ 1 G _ (o4 DVAGE ) — pVHED

and rearranging yields

(¢ + DDp(z", Zk1) = Dp(2*, zks1) + (@ + D) Dy (241, Zk+1)
o[ Dhe", 70 = D, )| 20)

Combining (19) and (20), followed by collecting like-terms, gives

_ @ _
(¢ + DDy (2", Zp41) + EDh(ZkH, zk) — 9D (Zikt1, Tkt 1)

— (2 _
<(p+ DDp",71) + EDh(Zk, Zk—1) — Dy (2, 7)

+Dp(Zk+15 Zh+1) — Dn(Zk+15 Zk)- (21)
Since Vh(Zi41) = %Vh(zk+1) + %Vh(Zk), Proposition 2.1(c) gives

_ 7 _
Dy (2kt1, Zat1) = —— [ D (2k1, 2k 1) — Dp @it 2k41) |

+—[Dn(zk41.Z6) — Di@ir1.20) ]

Sl—=

=<

Dp(zk+1, Z1)- (22)

RS
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Combining (21) and (22) establishes the second inequality in (13). To show the first
inequality in (13), we apply the three-point identity (Proposition 2.1(a)) to see that

D (z*, zk+1) + D (zgs1, Tkt 1)
= Dy (2", Zk+1) + (VAZk+1) — Vh(zk41), 2% — 2k41)

1

= Dp(Z*, Zk+1) + ;(Vh(fk) = Vh(zk41), 25 — Zkt1)-
A

< Du(2*, 2w D) + = ((F(z0), 2% — zk41) — 8(zag1) + 8(29))
‘i’ (23)

= Dp(z*, Zk41) + ;(F(Zk) — F(zk41), 2% — 2k1)

A
+ ;((F(Zk+l)» 2 = zkg1) — 8(zrs1) + 8(2%)

A

< Dp(z*, Zp41) + E(F(Zk) — F(2k+1), 2% — 2k41)-

Using L-Lipschitz continuity of F and o -strong convexity of & gives

A 1 1
;(F(Zk) — F(zk41), 25 — zi41) < EDh(Zk-&-l’ %) + EDh(Z*, k1) (24

On substituting (24) back into (23) and rearranging, we obtain

_ _ 1 1
D (Zk+415 Zk+1) < Dp(2*, Ze41) + EDh(ZkH, k) — EDh(Z*, Zk+1)

" (25)
< Dp(z*, Zks1) + 5 Dn @it 20,
and therefore
* = 1 =
0 < Dp(z*, Zis1) + EDh(Zk—H, 2k) — Dn(Zk+1, Zk+1)
= 0<(¢p+ DDp(E" Zx41) + gDh(ZkH, 2k) — ¢Dn(Zk+1, Zk+1),
which establishes the first inequality of (13) and thus completes the proof. O

The following is our main result regarding convergence of the Bregman GRAAL
with fixed step size.

Theorem 3.1 Suppose Assumptions A.1-A.4 hold and that F is L-Lipschitz continuous
on dom g N intdom h. Then, the sequences (zx) and (z)) generated by Algorithm 2
converge to a point in §2.

Proof Let z* € £2 be arbitrary, and let (1;) denote the sequence given by
Nk = (¢ + 1) Dp(z*, z1) + %Dh(lk, 2k—1) — 9Dp(zx, k) Vk e N.  (26)
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Lemma 3.2 implies that limy_, o nx exists and Dy, (zk+1, 2x) — 0 as k — oo. Refer-
ring to (22), it follows that Dy, (zk+1, Zk+1) — 0. Also, by applying Proposition 2.1(c)
with the identity Vh(zx) = (¢ + 1)Vh(Zx) — ¢ Vh(Zi—1), we obtain

Dy(zit1. 2%) = (@ + D[ Dn(zrt1.7%) — D (zir 20 |
— @[ Dn(zk11.Zk—1) — D2k Zk-1) ]
< (¢ + DDp(2k41, 2k) + ¢ Dn(2k, Zk—1) = 0.

Altogether, we have that
lim n; = (@ + 1) lim Dy(z*, Zx),
k—o00 k— 00

and, in particular, limg_, oo D, (2%, Zx) exists.

Next, using o -strong convexity of i, we deduce that zx4+1 — zZx — 0, and that (zx)
and (Zx) are bounded. Thus, let 7 € H be a cluster point of (Zx). Then, there exists a
subsequence (ij) such that Zk_,. — zand Zkj+1 = zZ as j — oo. Now, recalling (14)
gives

A ((F(zx)), 241 — 2) + 8@ay41) — 8(2))
= (Vh(zx;) = VR(zk;41), 241 —2) Yz €H,

and taking the limit-infimum of both sides as j — oo shows thatz € £2. Since z* € 2
was chosen in Lemma 3.2 to be arbitrary, we can now set z* = 7. It then follows that
lim;_, o Dy (2%, ij) = 0, and consequently, lim; Nk, = 0. Also note that for
n > kj, we have n, < ni i from Lemma 3.2, and therefore,

(e +1) lim Dp(z*,z,) = lim n, < lim g, =0,
n—o0 n—oo j—o00
and therefore 7 — z* from strong convexity. The fact that zz — z* follows since

Zk — 2k — 0. O

Remark 3.3 In the special case where h = || - 2, Algorithm 2 recovers the Euclidean
GRAAL with fixed step size from [40, Section 2] and the conclusions of Theorem 3.1
recover [40, Theorem 1]. Despite this, the proof provided here is new and not the same
as the one in [40, Theorem 1] even when specialised to the Euclidean case. Indeed,

[40, Theorem 1] proceeds by establishing the inequality

_ @
@+ Dz — 2°17 + > laksr = 2l

_ ] _
<@+ Dlze — 21> + S ek = 2 I —ollze —zll>, 27)
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which is different to Lemma 3.2. Interestingly, (27) can be deduced from (21) in
Lemma 3.2 by using the equality

- a1 =2
lZkr1 = Ze1 17 = —5 lzkt1 — 2kl
¢

which applies in the Euclidean case, in place of (22) followed by the identity
¢? = ¢ + 1. Note also that the inequality (22) is already weaker than the inequality
2kt = ZertI? < i llzen — 2l

3.1 Linear Convergence of B-GRAAL

In this subsection, we investigate linear convergence of Algorithm 2. Recall that a
sequence (zx) C H is said to converge Q-linearly to z € 'H if there exists some
q € (0, 1) such that ||zx+1 — z|| < gqllzx — z]| for all k sufficiently large. A sequence
(zx) is said to converge R-linearly if ||zx — z|| < yx for sufficiently large k and a
sequence (yx) € R converging Q-linearly to 0

In [40, Section 2.3], the sequences generated by Algorithm 1 were shown to con-
verge R-linearly under the following error bound condition: there exists ¢, 8 > 0 such
that

lz — prox,,(z — AF ()|l <o = dist(z, §) < Bllz — prox;,(z — AF(2))l

for all z. However, the proof in [40, Section 2.3] relies heavily on the (Euclidean)
triangle inequality and thus does not generalise directly to the Bregman setting. Instead,
we shall assume that, for some & > 0, F satisfies

(F(x) — F(y),x —y) > uDp(x,y) V(x,y) edomh x intdomh. (28)

When h = %Il -|12, this property reduces to the standard definition of j-strong mono-
tonicity. When the operator F is continuous, condition (28) is weaker than the notion
of w-strongly monotone relative to h introduced in [24]. The latter has been used to
show linear convergence of the Bregman proximal point algorithm [24, Theorem 3.3].

The following is our main result concerning linear convergence of Algorithm 2
under condition (28).

Theorem 3.2 Suppose Assumptions A.1-A.4 hold, and that F is L-Lipschitz continu-
ous on dom g Nint dom h. Additionally, suppose that F satisfies condition (28) holds
for some nu > 0, and that A < %. Then, the sequences (zi) and (Zy) generated by

Algorithm 2 converge R-linearly to the unique point in §2.

Proof By decreasing the value of u > 0 if necessary, we assume without loss of
generality that

op 1 —

1
—and A <
u<2an = 2L
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Let z* € £2. Since F satisfies (28), we have

(F(2%), 2k — 2%) + g(zx) — 8(2")
(F(zk)s 2k — 2°) + 8(zr) — g(2") — uDp (2", zk). (29)

0<
=

Using the Cauchy—Schwarz inequality, L-Lipschitz continuity of F', o -strong convex-

wx/i

ity of 4 and the inequality < yields

MF(zk) — F(zk=1)s 2k — Zk+1)

oy
= 28 (VI= Rz = zicall) -z = zen

o 1 —mw) 1 30)
< 7“’ ( lzk — ze—1 11> + Sl = Zk+1||2> ¢

2

(I—we @
< TDh(Zk, Zk—1) + zDh(ZkH, k).

By following the same steps as the proof of Lemma 3.2, but (29) in place of (17) and
(30) in place of (18), the analogue of (19) becomes

Dy (2", zk41) < Dip(2*, 2k) + (¢ — D) Dy (zks1, k) — 9D (2, 2k) — wDp (2", 21)

(I—pw)
—%Dh(ZkH,Zk) + T(pDh(Zk,Zk—l)- 3D

Applying Proposition 2.1(c) with VA(zx+1) = (¢ + DVh(Zk+1) — ¢ Vh(Zk) gives

Dy(z*, zk1) = (9 + D [Di(z*, Zks1) — Di(zis1: Tas1) ]
—@ [Dn(z*, Z) — Dp(zi+1.76) ] - (32)

Let () denote the sequence given by (26). Then, using the identity (32) to eliminate
Dy (z*, zk+1) and Dy (z*, zx) from (31) gives

_ @ _
M1 =@+ DDpE* Zpg) + 5 D@1 20) = Di@rs 1 Zht)

l_
< (1= (g + DD 7 + LW

Dy (zk, 2k—1) + (1 + @) — @) Dy (2k, Zi)
+ u@Dy (2", Zk—1) — 1@ Dp(2ks Zh—1) + ©Dp (241> Tk+1) — Dp (k415 k)

< (I — g + peDp(Z*, Zp—1)s

where we note that the final inequality uses Dy (2, Zk) < 1 Dh (Zk» Zk—1)- Since (ng)
is non-increasing by Lemma 3.2 and (l(—g)w > 1,it follows that
Myt < (L= -1 + (9 = D(@ + D Dy(2", Zk-1)
= (1= 1@ =)@+ DDy ) + (1 = 103 Dy(Gie1, 7-2)

— (I — weDp(zk—1, 7k—1)
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<(1—u@-9)[(@+ DDy 21 + %Dh(Zkfl, 2k-2) — Di(zk—1.Zk-1) |
=g, where g :=(1—up2—9¢)) € 0, 1).

Thus, we have established R-linear convergence of (17,/{) to zero. Using (25) and
o-strong convexity of 4, we then deduce that

— @
Mep1 = ©DR (2", Zhg1) + Dy (zg+1, zk)

_ 1 _
+ [Dh(z*, Zkt1) + EDh(ZkJrl, 2k) — Dp(zk+1, Zk+l)i|

oY . _ 2 o(p—1)
> T — 4+ —0 -
=5 llz Zk+l|| I

lzkst — 2l

From this, it follows that (Z;) converges R-linearly to z* and ||zx+1 — zx|| converges
R-linearly to 0. The latter then implies that (zj) converges R-linearly to z*. Since z*
was chosen arbitrarily from §2, it must be unique. O

4 The Adaptive Bregman-Golden Ratio Algorithm

In this section, we present an adaptive modification to Algorithm 2 and analyse its
convergence. As with the Euclidean aGRAAL, our Bregman adaptive modification
has a fully explicit step-size rule. It is presented in Algorithm 3.

Algorithm 3: The Bregman adaptive Golden RAtio ALgorithm (B-aGRAAL)

Input: Initial points zq, zp € dom g, initial step-size Ao > 0, Amax > 0, ¢ € (1, ¢]
1

Initialisation: Set 71 = 7, 6y = 1, choose p € [1, % +

¢2
fork=1,2,... do
Calculate the step-size:
A = min { pri_y o POk —1 llzx — Zk*lnz 2 (33)
= 1 > Amax
4hg—1 IF(zg) = F(zr—DII?

Compute the next iterates:

2= (Viy~! <(¢— 1)Vh(ZIZ+Vh(Zk71)> (34)
1
Zk41 = argmin {(F(zk), z—2zk) + 8@+ Dz, Zk)} (35)
ze€H k
Update: 6y = %

We must note that in the case of F(zx) = F(zx—1) in (33), we adopt the con-
vention % = 400 for all x € R, and therefore, Ay = min{pAr_1, +00, Amax} =

min{p)\kfl ) )Lmax}-
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Observe that the step-size sequence (1x) in Algorithm 3 approximates the inverse
of a local Lipschitz constant in the following sense:

P N e O/ W /S 1
T 4hk—1 IIF(zx) — F(z=DII? 4re N F(zp) — Fz-DI?
NLLTCS
= Ml F(zx) — F(ze-D| = TIIZIC = Zr—1l- (36)

Before giving our main convergence result for Algorithm 3, we require some
preparatory lemmas. The first two are concerned with well-definedness of the algo-
rithm and boundedness of the step-size sequence. In particular, the proof of the latter
is similar to that of [40, Lemma 2], the only difference here is that we account for the
updated step-size rule, and we derive explicit bounds which will become useful later.

Lemma 4.1 Suppose Assumptions A.1-A.2 hold. Then, the sequences (zy) and (zj)
generated by Algorithm 3 are well defined. Moreover, (z;) C intdomh and (z) <
intdom 2 N dom g.

Proof Follows by an analogous argument to that of Lemma 3.1 but with A replaced
by A and ¢ replaced by ¢. O

Lemma 4.2 If (zx) generated by Algorithm 3 is bounded and F is locally Lipschitz,
then both (L) and (6;) are bounded and separated from 0. In fact, there exists some
L > 0 satisfying | F(zx) — F(zg—1)|| < Lllzk — zk—1 for all k € N, such that

2 3
ALK 4L2A2

max

Vk € N.

Proof First we note that Ay < Amax by definition, and that 6; < p¢ < 1 + % Since
(zx) 1s bounded and F is locally Lipschitz continuous, there exists L > 0 such that
| F(zx) — F(zk—D|l < Lllzk — zk—=11l for all k € N. Without loss of generality, choose

L sufficiently large so that A > fori = 0, 1. Now, by way of induction,

4L2Amdx
suppose that A; > 7] L(Z o foralli =0, ...,k — 1. Then, there are three cases:
M= e =y = 28
k = Amax Z Mk— 1_4L)\'mdx
¢2
Ak = PA > A or,
k= PAk—1 kl_4L}Lmax
_o¢th1 lz—zal? - o ¢ o’

- > :
4hk—1 I1F(zk) = Fzk—DI? ~ 4L%hg—1 — 4L Amax

In each case, the desired lower bound holds, and the bound 6;, > é% follows
immediately. - O
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Our next result establishes an inequality similar, but not completely analogous, to its
fixed step-size counterpart in Lemma 3.2.

Lemma 4.3 Suppose Assumptions A.1-A.4 hold. Let 7* € §2 be arbitrary. Then, the
sequences (i), (Zx) generated by Algorithm 3 satisfy.

0] Di(s* 7 Ok _
o1 w (2", Zk+1) + 7Dh(Zk+1, 2k) — Dp(Zkt1, Zhkt1)
_ Or—1 _
< 5 1Dh(Z*, Zk) + TDh(Zk, Zk—1) — Ok D (zk, Zk)
1 _
+ (6’k —-1- 5) D (Zk+1,2k)- 37

Proof We proceed in a similar fashion as in the proof to Lemma 3.2. By first applying
Proposition 2.2(c) with f(z) := Ay ((F(zx), 2 — 2k) + £(2)), u := z € domhNdom g
arbitrary, x := zx4+1 and yp := Zx, followed by the three-point identity (Proposi-
tion 2.1(a)) we obtain

M ((F(zi), 21 — 2) + 8(zes1) — 8(2))
< (Vh(@x) — Vh(zk+1)s 2k+1 — 2) (38)
= Dy(z,2k) — Dp(z, zZk+1) — Dy (2ky1, Zh)-

Shifting the index (38) (by setting k = k — 1), setting z := zx4+1 and using the fact
that pVh(zx) = (¢ — 1)Vh(zk) + Vh(Zr—1) followed by the three-point identity
(Proposition 2.1(a)) gives

=1 ((F(zk—1), 2k — zk+1) + 8(z1) — 8(2k+1))
< (Vh(zk-1) — Vh(zk), 2k — 2k+1)
= ¢(Vh(zr) — Vh(zr), 2k — Zk+1)
= ¢ [Dn(zrs1.Z6) — Dn(@it1. 2k) — D2k, 20) ] -

(39)

Now, multiplying both sides of (39) by MA—" then gives

—1

A ((F(zk—1)s 2k — 2k+1) + 8(2k) — 8(2k+1))
< O [Dn(zkt1, T) — Di(zkr1s 21) — D2k, Z0) ] - (40)

Let z* € £2. Setting z = z* in (38), summing with (39) and rearranging yields

M ((F (i), ze — 2°) + g(z) — 8(29))
< Dp(z",71) — Dn(z", zk+1) — Dn (241, Zk)

+ Ok [Dh (Zk+1>2k) — Dp(zk+1, 2k) — Di(zk, Zk)]
+ M F(zr) = F(2k=1), Tk — Zk+1)-

(41)
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We observe that the left side of (41) is nonnegative as a consequence of (10) and A.3:

0 < (F(z"), 2k — %) + g(zr) — 8(2") = (F(zk), 2k — 2%) + g(zx) — 8(2"). (42)

To estimate the final term of (41), we use the Cauchy—Schwarz inequality, the local
Lipschitz estimate (36) and o -strong convexity of / to obtain

MAF (zk) — F(zk—1), 2k — Zk+1)

VOO0
< TIIZk — Zk—1lllzk — Zk1l
O’Gk_l U@k (43)
< lze = zk—1l1* + —=llzk — ze1 11
4 4
Or—1 Ok
< TDh(st Zk—1) + EDh(ZkH, k).
Combining (41), (42) and (43) gives
Dy (2", zk41) < Dip(2*,Zk) + Ok — D Dp(2kg1, 2%) — Ok D (2ie, i)
Ok Or—1
—iDh(ZkH, 2 + TDh(Zk, Zk—1)- 44)
Now, applying Proposition 2.1(c) with Vh(zx+1) = w and rearranging
yield
¢ Dy(z*, Zks1) = Dp(2", zky1) + LDh(ZkH,ZkH)
¢—1 ¢—1
1 _ _
+¢Tl|:Dh (z*,Zk) — Dn(zk+1, Zk)]~ (45)

Combining (44) and (45), followed by collecting like-terms and rearranging, gives

¢ ¥ = Ok -
5= [ Pr@ Zaer) + = Du@ktrs 26) = D @it Ziet1)
% — Or_1 _
S 7 Pn" 20) + == Dn (ke 2k-1) = Ok D 2k 2h)
+16 ¢ Dy ( Zk) + 1D( Zk+1). (46)
51 ) Preen 20+ o Du(Tiert T
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Next we apply Proposition 2.1(c) once again to see that

_ ¢—1 _
Dy (Zk+1, Zk+1) = 5 [Dh(zks1: 2k11) — Di@rr1s 2hr1)]
1 _ _ _
+<$ [Dh(zkt1.76) — DiZir1. %) |
1 _
< q—th(Zk+1,Zk)~ (47)

The final line of (46) can therefore be estimated as

(9k — L) Dp(zg+1,2k) + D (zk+1, Zk+1)

1
b—1 b—1
1
- <9k _ % + %) Di kst 7 (48)

1
= <9k —1 - g) Dh(Zk«Hvzk)-

Substituting (48) into (46) gives (37), which completes the proof. O

The following is our main result regarding convergence of the Bregman-adaptive
GRAAL.

Theorem 4.1 Suppose Assumptions A.1-A.4 hold, and F is locally Lipschitz continu-
ous on the bounded set dom g N intdom h. Choose ¢ € (1, ¢) and p € [1, % + #)

Then, the sequences (zy) and (zy) generated by Algorithm 3 converge to a point in §2
whenever Amax > 0 is sufficiently small.

Proof Since dom g N intdom /4 is bounded and F is locally Lipschitz, there exists
L > 0 such that F is L-Lipschitz continuous on dom g N int dom /. Suppose Amax

is sufficiently small so that Apax < %Z’T’ holds. Then, applying Lemma 4.2 gives
3
% 2 s
such that 6 — 1 — 3 < —e forallk € N.
Now, let z* € £2 be arbitrary and denote by (1) the sequence

> 1 for all k € N. Also, since 6y < pop < 1 + %, there exists an € > 0

. ¢ . = Ok—1 _
Nk = Dp(z*, Zk) + TDh(Zk, Zk—1) — Dp(zk, Z)-

¢ —1

Applying Lemma 4.3 yields

M1 < Nk — €Dp(Zpt1, 20)- (49)
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Next, we should show that () is bounded below. To this end, using the three-point
identity (Proposition 2.1(a)) followed by (38) gives

Dy (2", zk+1) + Dn(zk+1, ZTk+1)
= Dp(z", Zk+1) + (Vh@Zk+1) — VA(Zk41), 25 — Zk41)

1
= Dp(Z*, Zk+1) + E(Vh(zk) — Vh(zr+1), 25 — Ze+1)
A
< Dp(z*, Zks1) + Ek ((F(z), 2% — zk1) — 8(zks1) + 8(2)) (50)

P d _ *_
—Dh(Z,Zk+l)+¢<F(Zk) F(Zk41), 25 — Zk+1)

Ak

+
¢

(F(zk+1), 2" — 2k1) — 8(@rs1) + 8(2%)).

Now, as with (16), the final term in (50) is nonnegative. Since (A ) and (6¢) are bounded
and separated from 0 by Lemma 4.2, there exists a constant M > 0 such that

Me{F (zk) — F(2k1)5 25 — 2k41)

Ak
< — 11 F () = FGigr DI — 21l
Mt (51)
M 0/Ok10k
< — ———llzk — kg1 lllZ* — zkg1ll < M.
Ae+1 2

Combining (50) and (51), noting that ¢ < % then gives

_ _ M
Dy (Zk41, Zk+1) < Dp(2*, Zkg1) + —

¢
<DLz Tpp ) + M = gy > —M, (52)

which establishes that (n;) is bounded below.

Next, by telescoping the inequality (49), deduce that (n;) is bounded and
Dy (zZk+1, 2k) — 0ask — oo. Referring to (47), it follows that Dy, (zk+1, Zk+1) — 0.
Also, by applying Proposition 2.1(c) with the identity VA(zx) = W, we

obtain
¢ _ _
Dp(zk+1, 21) = o1 [ D (zk+1.2%) — D2k 76) ]
1 _ _
o1 [Dn(zrt1. Za—1) — Di(zx. Th—1)]
< ? D (zk+1, k) + Dp(zk, Zk—1) — 0.
-1 ¢—1
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Altogether, noting that (6y) is bounded, we deduce that

lim = lim Dy(z", 2
k—o0 T ¢ — 1 k—o0 n(& 20,
and so, in particular, limg_, oo Dy, (z*, Zj) exists.
Next, using o -strong convexity of 4, we deduce that zx+1 —zx — 0. LetZ € H be
a cluster point of the bounded sequence (Zx). Then, there exists a subsequence (Zx;)
such that 7, — Z and z;+1 — Z as j — 00. Now, recalling (38) gives

M (CF (z))s 2r4+1 — 2) 4 g(zrg+1) — 8(2))
=< (Vh(Zk;) = Vh(zk;+1), 241 —2) VZ €H,

and taking the limit-infimum of both sides as j — oo shows thatz € £2. Since z* € 2
was chosen in Lemma 4.3 to be arbitrary, we can now set z* = 7. It then follows that
lim;_, 00 Dy (2%, ij) = 0, and consequently, lim;_, o Nk; = 0. Also note that for
n > kj, we have n, < Mk, from Lemma 3.2, and therefore,

o 1n ILH;ODh(Z Zn) = hm M < hm nk;, =0,

and z; — z* from strong convexity. The fact that z; — z* follows since zx —Zx — 0.
i

Remark 4.1 The energy (49) used in the proof of Theorem 4.1 is not completely anal-
ogous to the one used in the fixed step-size case given in Lemma 3.2. Notably, the
coefficient of the final term of 1 in (49) has coefficient — 1, whereas the corresponding
term in Lemma 3.2 has coefficient —¢. Although it is unlikely to be useful in practice,
another interesting feature of the proof it that it requires the maximum step size to
satisfy the upper bound

¢>«/¢_a

)\max =

Note that when ¢ > o, this upper bound is looser than the upper bound of A < %
required for B-GRAAL (Algorithm 2). Thus, it is possible for maximum step size of
B-aGRAAL to be larger than the step size required for B-GRAAL. This is the case,
for instance, if Dy, is the KL divergence on the simplex in which case o0 = 1 < ¢.

Also, the proof of Theorem 4.1 required L be a Lipschitz constant for F'. However,
thanks to Lemma 4.2, it would have sufficed for L to satisfy the weaker Lipschitz-like
inequality || F (zx) — F (zk—1) || < L||zk — zk—1]| for all k € N. In turn, this would allow
for a greater upper bound for Anax Which is inversely related to L.

Remark 4.2 A similar analysis could be applied to infer weak convergence in infinite-
dimensional spaces for Algorithms 2 and 3. However, this would firstly require the
additional condition of weak—weak continuity in V. Lemma 4.2 in this context would
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also require that F' is Lipschitz continuous over bounded sets, which in infinite dimen-
sions is a stronger condition than local Lipschitz continuity. We therefore decided to
work in finite dimensions for simplicity.

5 Numerical Experiments

In this section, we present some experimental comparisons between Algorithms 2 and 3
and their respective Euclidean counterparts. To be precise, in Sect.5.1 we compare the
Kullback—Leibler version of Algorithm 2 to the Euclidean version, which is equivalent
to GRAAL. In Sect. 5.2, we make the same comparison for Algorithm 3, recalling
once again that aGRAAL is recovered in the Euclidean case. Finally, in Sect. 5.3, we
compare the Euclidean aGRAAL to Algorithm 3 with two distinct choices of Bregman
distances. All experiments are run in Python 3 on a Windows 10 machine with 8GB
memory and an Intel(R) Core(TM) i7-10510U CPU @ 1.80GHz processor.

We consider three different problems, all of which can formulated as the variation
inequality (10) for different choices of the function g and the operator F. Note that the
solutions of the variational inequality (10) can also be characterised as the monotone
inclusion

find z* € H such that 0 € F(z*) + dg(z%).

Thus, by noting that (35) implies 0 € F(zx) + 0g(zx+1) + ﬁ (Vh(zk+1) — Vh(zi)),
we monitor the quantity J; given by

1
Ji = " (Vh(zik) — Vh(zig1)) + F(ze1) — F(zi) € F(zp1) + 08(zk+1) (33)

as a natural residual for Algorithm 3. The analogous expression for Algorithm 2 is
given by replacing Ay in (53) with A.

In all experiments, we run each algorithm on for the same (fixed) number of itera-
tions on 10 random instances of the chosen problem. The figures in each section show
the decrease in residual over time, with each faint line representing one instance and
the bold line showing the mean behaviour. We use the parameters ¢ = 1.5, Apax = 10°
throughout, and initial step size and iterates as described in each section.

5.1 Matrix Games

To test the fixed step-size B-GRAAL (Algorithm 2), we first consider the following
matrix game between two players

i Mx,y), 54
;22%2%( X, y) (54)
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where A" := {x € R.: "7, x; = 1} denotes the unit simplex and M € R"*" a
given matrix. This problem is of the form specified in (1) and so can be formulated as
the variational inequality (10).

In particular, we consider the specific problem in the form of (54) of placing a
server on a network G = (V, E) with n vertices in a way that minimises its response
time. In this problem, a request will originate at some vertex v; € V, which is not
known ahead of time, and the objective is to place the server at a vertex v; € V such
the response time, as measured by the graphical distance d(v;, v;), is minimised. We
consider the case where the requestlocation v; € V is adecision made by an adversary.
The decision variable x € A" (resp. y € A™) models mixed strategies for placement
of the server (resp. request origin). In other words, x; (resp. y;) is the probability of
the server (resp. request origin) being located at the node v; for t = 1, ..., n. The
matrix M is taken to be the distance matrix of the graph G, that is, M;; = d(v;, v;)
for all vertices v;, v; € V. In this way, the objective function in (54) measures the
expected response time, which we would like to minimise while our adversary seeks
to maximise it.

We compare Algorithm 2 with the squared norm h(z) = %Ilzllz, which generates
the squared Euclidean distance Dj(u, v) = %Ilu — v||2, and the negative entropy

h(z) 21221 z; log z;, which generates the KL divergence Dj(u,v) = 22"1 uj
10g Y 4 v —u;, where z = (x, y) € R?" is the concatenation of the two vectors x
and y Both of these choices for & are 1-strongly convex on A”. A potential advantage
of the KL projection onto the simplex is that it has the simple closed-form expression
X = m, whereas the Euclidean projection has no closed form and takes O (n logn)
time (see, for instance, [18, 19, 50]). We run two experiments with n = 500 and
n = 1000, and the results are shown, respectively, in Figs. 1 and 2. Initial points are
chosen as xop = yg = (% e %) e A", and z9 = (x9, yo), then zZp as a random
perturbation of zg. The Lipschitz constant of F is computed as L = ||M]|2, and the
algorithm step size is taken as A = 2 7 Under these conditions, convergence to a
solution is guaranteed by Theorem 3.1.

The residual, given by min;<; ||J;||%, is shown in Figs. la and 2a. The time per
iteration is also shown in Figs. 1b and 2b. Despite the KL projection being faster
than the Euclidean projection, overall, the Euclidean method performed better in this
instance.

We now move onto experiments for the adaptive Algorithm 3.

5.2 Gaussian Communication

We now turn our attention to maximising the information capacity of a noisy Gaussian
communication channel [16, Chapter 9]. In this problem, the goal is to allocate a
total power of P across m channels, represented by p € R, to maximise the total
information capacity of the channels in the presence of allocated noise, represented
by n € R'}r'. The information capacity of the ith channel, denoted C;(p;, n;), is the
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function of power p; and noise level n; and is given by
Bipi
Ci(pi,ni) =log|{ 14+ ——+,
i +n;

where ©; > 0 and B; > 0 are given constants.
Assuming a total power level of P and a total noise level of N, optimising for the
worst-case scenario by treating the noise allocation as an adversary gives the convex—

concave game
m

max min Z Ci(pi,n;),

peAT neAly P

where A% := {x € Rl,: ! | x; = T}isascaled simplex. This problem is also of the
form specified in (1) and so can also be formulated as the variational inequality (10).
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The Lipschitz constant of the operator F for this problem is not straightforward
to compute, so we apply the adaptive algorithms. Similarly to Sect.5.1, we compare
the Euclidean and KL versions of Algorithm 3. Since x +— xlogx is %-strongly
convex for 0 < x < M, the strong convexity constant of the negative entropy over
L L } In our experiments, we set (P, N) = (500, 50) and gen-

A5 x A is min{?, N
erate § € (0, P]"™ and v € (1, N 4 1]™ uniformly. The initial points are chosen as

P P N N "
po=(L,....2)ye A ng= (%,2. .., 47) € A%, and zo = (po, no), and the initial
llzo—Zoll

step size is taken as 1o = B where z is again a small random perturbation

F(z20)—F Z
of zp. It is also worth nOtiII!lg(tZﬁ;lt f(giot)l‘le KL version, we had to multiply 19 by a small
constant (1072) to avoid numerical instability issues.
We run two experiments, for m = 100 and m = 200, and plot the results in Figs.3
and 4, respectively. The KL method is slower than the Euclidean method in terms
of the number of iterations and time. However, unlike in the previous section, both

methods reach a similar final accuracy.

@ Springer



Journal of Optimization Theory and Applications

5.3 Cournot Completion

Our final example is a standard N -player Cournot oligopoly model [14, Example 2.1].
This is a system in which N independent firms supply the market with a quantity
of some common good or service. More formally, each firm seeks to maximise their
utility subject to their capacity, that is,

max u;(x;, x—;) = x; P(x7) — ¢ixi, (55)
0=x;<C;

where

— x; > 0 is the quantity of the good supplied by the ith firm,i = 1,..., N.

- x—; = (x1,...,Xi—1,Xi+1, ..., Xxn) 1s the quantity of the good supplied by all
other firms.

- X7 = Z,N=1 x; is the total amount supplied.

— C; > 0is the production capacity of the ith firm.

— ¢; > 0 is the production cost of the ith firm.

— P: Ry — Ris the inverse demand curve.

In this section, we consider solutions to this problem in the sense of Nash equilibria,
which is equivalent to the variational inequality (10) with

8u1 3uN
F={-—,...,——— ], K=[0,C{]x---x[0,Cyn], g=1tx.
dx oxy

By choosing a function 4 such that dom & = K, it is possible to implicitly enforce the
capacity constraint in this problem and avoid performing projections. Two examples,
over a single closed interval [«, 8], present themselves which satisfy our assumptions:

hi(x) = (x —a)log(x —a) + (B —x)log(B —x), ha(x) = =/ (x —a)(B — x).

When o« = 0 and B = 1, h; is called the Fermi-Dirac Entropy, and similarly when
a = —land B = 1, Dy, is called the Hellinger distance ( [9, Example 2.2], [8,
Example 1], [49, Example 2.1]). Then, we sum over the independent functions of
one variable, with appropriately set intervals « = 0, 8 = C;, to create the Bregman
distance over the closed box K. We also compute the strong convexity constants by
minimising V2h, over (e, B), which gives 0 = ﬁ%‘x, and similarly for 4, 0 = s

In our experiments, P is taken to be a linear inverse demand curve given by P(x) =
a —bx fora, b > 0. All parameters are generated by a log-normal distribution, except

the cost vector ¢ € RV, which is generated uniformly in 166 ?] X e X ICT"(’), CTN]
We run two experiments, with N = 2000 and N = 5000, the results of which are
shown in Figs. 5 and 6. The initial points are chosen as zp = % and Ag = 1.

We observe here that the final accuracy depends heavily on the choice of Bregman
distance. In both figures, we observe that the Hellinger method is not making any
progress after approximately 200 iterations, while the Euclidean method achieves a

modest final accuracy. Meanwhile, the Bit method is very fast and accurate, converging
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to a near O tolerance in roughly 300 iterations in all instances. Finally, we note that all
methods are roughly equal in terms of time per iteration. This is to be expected, since
the Euclidean method requires a projection which evaluates min{max{x;, 0}, C;} for
each component, whereas the Bregman methods require evaluating Vi, (Vh)~! over
each component—all of which are taking O (N) time.

6 Conclusion

In this paper, we extended the adaptive method aGRAAL (Algorithm 1) to the Bregman
distance setting. We proposed two such extensions: The first, Algorithm 2, gener-
alises the fixed step-size GRAAL and converges under the same assumptions for a
strongly convex Bregman function #: H — R. The second, Algorithm 3, generalises
Algorithm 1 and converges in a more restrictive setting. We first examined the per-
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formance of Algorithm 2 and found that the KL version is less favourable than the
Euclidean version, despite the reduced time per iteration. We then tested Algorithm 3
on a convex—concave game for Gaussian communication channels, where our new
method performed worse with respect to the KL divergence when compared to the
Euclidean method, although the run-time per iteration was again significantly shorter
as was expected. Finally, we examined a Cournot completion model, where one of
Bregman based methods reached a much higher accuracy very quickly.
We conclude by outlining directions for further research:

— It would be interesting to know whether Algorithm 3 can be shown to con-
verge in a more general setting than what we have shown, and if so, under what
circumstances. The difficulties in our analysis arose from two issues: first, the
estimate derived in (47) for the Bregman case is weaker than the Euclidean equal-
ity [|zke1 — Zus1 > = # lzk+1 — Zx I> used in [40], and second, the inability to
bound 6; below without additional assumptions (as the bound in Lemma 4.2 can
be arbitrarily small in general).

— Throughout this paper, & was assumed strongly convex, but whether or not this
assumption can be relaxed is unclear. One potential replacement for strong con-
vexity is considered in [6, 36] where £ is twice differentiable such that the Hessian
matrix V2h(z) is positive definite for all z € int dom 4. Within the scope of twice
differentiable functions, such a condition lies between strict and strong convexity,
the main consequence being that V/ is locally Lipschitz and 4 is locally strongly
convex. Indeed, for o -strongly convex / with n-Lipschitz gradient, one can derive
the estimates

o
Tz = 1P < Dutz. ) < gnz — 7P Va7

If such inequalities hold on a local scale, then it would remain to be seen whether
these coefficients can be estimated and used in the same way that A; approximates
an inverse of the local Lipschitz constant of F.

— In the context of the convex composite optimisation problems of the form
min, e f(x)+ g(x) where g is non-smooth and f is smooth, the Bregman proxi-
mal gradient algorithm [8, 49] is known to converge in a more general setting than
Lipschitz continuity. Specifically, L-Lipschitz continuity of V f can be relaxed to
convexity of the function Lh — f, which indeed holds if V f is Lipschitz and # is
strongly convex. It would be interesting to see if a similar relaxation of Lipschitz
continuous can be used in the context of the algorithms discussed here.
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