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Abstract

We study Online Lazy Gradient Descent for optimisation on a strongly convex
domain. The algorithm is known to achieve O(\/N ) regret against adversarial
opponents; here we show it is universal in the sense that it also achieves O(log N)
expected regret against i.i.d opponents. This improves upon the more complex meta-
algorithm of Huang et al [20] that only gets O(1/N log N) and O(log N') bounds.
In addition we show that, unlike for the simplex, order bounds for pseudo-regret
and expected regret are equivalent for strongly convex domains.

1 Introduction

Online linear optimisation is a repeated game with one opponent. On turn n we know the cost vectors
ai,as,...,an—1 € R? and select an action x,, from the domain X C R%. The opponent observes
x,, and chooses the next cost vector a,, € R? and we pay cost a,, - T,,. Our goal is to select actions to

make the regret YN | a; - (x; — x*) small for 2* € argmin{3 " a; -2 :x € X}.

If the cost vectors are selected by an adversarial opponent then a1, as, ..., a,—1 give no information
about a,, and selecting a good action seems like an impossible task. Despite this, there are algorithms
that get O(v/IN) regret against such opponents. The loss in performance against 2* is O(1/v/N) per
turn which vanishes as N — oo. The central algorithms in the field are Hedge [18|,134]]; Prod [9];
and (sub)Gradient Descent, which has Greedy [41] and Lazy [34] variants. All three algorithms get
O(\/N ) regret. The first two are specialised to X the simplex. The latter works for any compact
convex domain. The bulk of online optimisation literature is refinements of the central algorithms.

In many cases however the cost vectors are non adversarial. For example they might be determined by
fluctuations in traffic, the weather or the stock market over a short period of time. The standard model
of easy opponents is cost vectors drawn independently from some fixed distribution. In the easy setting
the history a1, . . ., a,, provides information about the next cost vector. Indeed 1 = “+=tdn
is an increasingly reliable sequence of estimates for a = E[a, 1] and it seems reasonable to play
Zpy1 to minimise a1 - . This is called Follow-the-Leader (FTL). For example if X is the simplex

FTL gives pseudo-regret E [Zfil a-(z;—y*)] < O(Q1) for y* €argmin{a-x : € X }. Note this is
weaker than bounding the expected regret E [ Zf\ilai (g — x*)} . On the other hand FTL gives no
guarantee against adversarial opponents, and we might not know in advance whether the opponent is

i.i.d or adversarial. Hence we would like an algorithm that is universal in that it always gets O(vV/N)
regret but specialises to a much stronger bound against i.i.d opponents.

Recently Huang et al [20] solved this problem for smooth, strongly convex domains. For these
domains they showed FTL gives O(log N) regret if || Y., a;|| grows linearlyﬂ The result was
generalised to nonsmooth domains by [22, [26]. Huang et al then combine FTL with the (A, B)-Prod
meta-algorithm of [31]] to ensure O(v/N log N) regret against adversarial opponents. In this work

! Without smoothness they show the growth condition occurs with high probability against i.i.d opponents.
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Algorithm 1: Online Lazy Gradient Descent

Data: Cost vectors ay, as, ... € R?. Parameter > 0. Domain X C R¢.
forn=20,1,...do

1 n
Tp1=Ix (‘7% dic ai)
Receive a,, 1 and pay cost a1 - Tpt1

we improve and extend their results. In particular we show the meta-algorithm is unnecessary as the
much simpler Online Lazy Gradient Descent already achieves O(v/N) and O(log N') bounds.

Terminology and Notation

Throughout || - || is the Euclidean norm. Given a vector subspace V' C R and linear operator
A 'V — V write the operator norm as ||A|| = max{||Av|| : v € V| ||v|]] = 1}. It is known (see
[10] Theorems 4.1 and 4.2) that || A|| = max; /|);| for \; the eigenvalues of AT A. Moreover if
A is symmetric we have ||A|| = max; |p;| for p; the eigenvalues of A. The set Z C R is called
A-strongly convex to mean for each z,y € Z and « € [0, 1] the ball B(ax + (1 — )y, r) is contained
in Z forr = 3a(1 — a)||z — y||>. The pseudo-regret P[] and expected regret E[R ] are defined:

N N N N
P[Ry]=E Zaﬂ:i - al}él)l(l Za-x E[RN] =E Zai-xi - gél)r(l Zai-x (1
i=1 i=1 i=1 i=1

The Jensen Inequality implies P[R ] < E[Ry]. We write ITx for the Euclidean projection onto the
domain X. The Online Lazy Subgradient algorithm is given as Algorithm[I] Note this is different
from the so-called Greedy Subgradient algorithm with starting point x; = 0 and recursive update
Tnt1=1Lx (2, —nan/\/n). Section [§| Figure 2|b) suggests Greedy Subgradient is not universal.

Summary of Contributions

Throughout we make the following assumptions on the domain and cost vectors. Both assumptions
are nontrivial. For example Assumption 1 holds on the Euclidean and /,, balls for p € (1, 2] but not
for the simplex or polytopes. Assumption 2 on the cost vectors is a typical model of an easy opponent
and fails if the opponent is intelligent and adapts to our past moves.

Assumption 1. The domain X CR? is compact, m-strongly convex and contains the origin. Write
D = max{||z||:z,y€ X }. The boundary M = 90X is a (d—1)-dimensional C*? manifold. Namely
each z € M has a neighborhood U in R% and C? function F': U — R with nonzero gradient such that
MNU={z € U : F(x)=0}. Such a function is called a coordinate patch at z.

Henceforth write N () for the outwards unit normal at 2 € M. To represent N : M — R< locally

we can choose a coordinate patch F':U —R at 2™ and write VN = %. Since F is C? the matrix

VF
VN of partial derivatives exists.

Assumption 2. The cost vectors aj, as, . . . are i.i.d with expectation E[a,,] = a. For all n we have
lan|| < L and ||a, —al| < R and E||a, —al| < d. Letx* € argmin{a -z : © € X} be the expected
minimiser. The domain X being strongly convex implies =* is unique.

Our main result is Theorem |3| which says Online Lazy Gradient Descent achieves O(#Z”bg N )
expected-regret under Assumptions 1 and 2. This bound is essentially tight by [20] Theorem 9.
The improved behaviour against i.i.d opponents is remarkable since the algorithm was designed
with the adversarial case in mind, and predates the recent interest in universal algorithms. Our
second contribution is Theorem 2 which states the gap between expected regret and pseudo-regret is

O( L ) Theoremis of independent interest since it fails if the domain is the simplex.

2
mllalf
From a technical standpoint, our Gradient Descent analysis goes beyond that of [20, 22| 26]] for FTL.
Their central idea is that the normal vector to M at x,, € argmin{(a1+ ...+ap—1) - z:2 € X}
points along A,,_1 = —% Using || A, — A,—1||=0O(1/n) and how strong convexity says
the unit normal changes quickly as we vary the basepoint, they prove |0, —©, 1| =O(1/n) for
the normal vectors ©,,, ©,, 41 at Z,,, T,,4+1. Summing the resulting series gives a logarithmic regret



bound. Unfortunately this method is insufficient to analyse Gradient Descent instead of FTL as it
only gives ||©, —0,,11]|=0(1/4/n). and the resulting series give only an O(v/N) bound. Thus we
follow a new approach where we prove a high probability bound || N (z,,)— N (z*)|| = O(1/v/n) for
the unit normals. For comparison existing works do not mention the expected minimiser z* at all.
Then we use strong convexity to see the boundary surface locally looks like a quadratic with axis
pointing along —a. Hence ||z, —2*|| = O(1/4/n) and only O(1/n) of the displacement is in the
a-direction; and the larger orthogonal component does not contribute to pseudo-regret. Summing the
series gives an O(log N) bound for pseudo-regret. To convert this into a bound for expected regret
we use our Theorem 2] which says the gap between expected regret and pseudo-regret is finite.

Our differential geometry methods are more nuanced than existing works. Existing works consider
only the magnitude ||2,, — =,,+1]| but we consider both the magnitude and direction of x,, — =*. The
relevant object is VN (z)v in Lemmas and Proposition [I{ which captures the rate of change of the
unit normal as we perturb the basepoint in the v-direction.

2 Related Work

The first strand of related work is universal algorithms. That is to say online algorithms with O(v/N)
regret against adversarial opponents that specialise to get stronger bounds against i.i.d opponents.
The original research focus was on the simplex and bandit feedback [4, 8} 132} 133} 137, 140]. In the
full information setting the FlipFlop algorithm [[11] interpolates between FTL and Hedge on the
simplex to get O(1) and O(y/N log N) regret against i.i.d and adversarial opponents respectively.
The (A,B)-Prod meta-algorithm [31]] does something similar in much greater generality. Another
result comes from [16]]. They design a variant of the Prod algorithm [9] with different learning rates
for each arm. As a corollary they get O(1) expected regret against i.i.d opponents with a unique best
arm. Apart from [31]] all the above algorithms apply only to the simplex.

However recent results suggest such complicated algorithms are unnecessary. In the full information
setting it was recently proved that two of the central algorithms do much better against i.i.d opponents.
Hedge gets O(log(d)L?,/A) pseudo-regret on the simplex [27]; and Online Lazy Gradient Descent
gets O(L3/A) pseudo-regret on polytopeﬂ [1} 2]].The latter is notable since it works for domains
other than the simplex. Here d is the dimension; A the suboptimality gap; and we assume ||a,, || < Lo

and ||, ||oo < Lo Where appropriate. The above bounds are in addition to the O(v/N) regret bounds
of Gradient Descent and Hedge (see [34] Chapter 2) against adversarial opponents.

The second strand of related work is the study of online algorithms on strongly convex domains.
Typically these are unit balls with respect to some norm. For example [39] consider the /£, unit
ball with p € (1, 2] in the full-information setting. Another setting of interest [3} [12, [19] is when
predictions are available for the direction of the next cost vector. In the bandit setting [7]] consider £,
balls; [6] consider the Euclidean ball; and [30] consider general strongly convex sets. They allow
infinitely many arms but require the cost vectors be stochastically generated. In the offline setting
[17] show the Frank-Wolfe method has O(1/n?) convergence rates — and hence finite regret — when
the domain is strongly convex. [23]] prove similar results for more general so-called uniformly convex
sets. Under additional conditions the older works [[13} 14} [25]] show an exponential convergence rate.

3 Bound for Pseudo-Regret

Here we show Online Lazy Gradient Descent gets O(logN') pseudo-regret against i.i.d cost vectors
on a C strongly convex domain. This is in addition the O(v/N) regret bound for adversarial costs.
Theorem 1. Under Assumptions 1 and 2, Algorithm 1 with parameter 7 > 0 achieves pseudo-regret

144 (/8D
PlRy] < -2 (VBTDE |52 ) 106 N 4 0(1).
mlal 7

In particular for hyperparameter n = ©(D/L) we have P[Ry] < O (#il\ log N ) .

By [34] Theorem 2.4 hyperparameter =0 (D/L) is optimal for both adversarial and i.i.d bounds.

Huang et al [20] already proved an O(1) bound for polytopes with unique optimal vertex. However
dependence on dimension and suboptimality gap is not obvious.



We begin with some geometric intuition for our proof strategy. To interpret Lemma 1 it is convenient
to imagine the domain is translated to put z at the origin and the outward unit normal N (z) points
along the d-th coordinate direction (henceforth called the height). Since N(z) has unit length, the
left-hand-side of Lemma 1 is the height of the boundary at z. The lemma says the height changes
quadratically with coefficient depending on the direction v as defined below

Definition 1. Given points x,y € M a geodesic from z to y is a C? path in M with endpoints z
and y with ||/ (¢)|| = 1 for each ¢, and such that  has minimal length among such paths. That length

is called the geodesic distance d(x,%). The unit vector v € R? is called a direction from x to y to
mean there is a geodesic vy : [0,d(x, y)] — M from z to y with 7/ (0) = v.

In Lemma 6 we plug the expected minimiser z = z* into Lemma 1. The height then points along
a and the left-hand-side of the bound becomes the pseudo-regret of x. We then (a) remove the
dependence on direction and bound the coefficient by 1/m and (b) use strong convexity to convert
the right-hand-side into the squared difference | N (z) — N (x*)]||%.

Finally we plug + = x,, into Lemma 6 and use Lemma 7 to see | N (z,,) — N(2*)||> = O(1/n)
with high probability. The idea is to write the unprojected action y,, = —% Yo a;as y, =
—ny/na + ﬁ > (a — a;). The first term points along — HaH = N(z*) and has length Q(y/n).
The second term is O(1) with high probability due to the i.i.d sum. Hence after normalisation

the component of y,, orthogonal to — 2y has size O(1/+/n). Since the domain is bounded the
same holds if we instead normalise Yn — w for any w € X. In particular taking w = x,, we get
|| Hz::;n\l (- HaH)H O(1/+/n). Since z,, = M x(y,) we have HZ::z:II = N(z,). Since

— a1 = N(z") we get | N(z,) — N(z *)|I* = O(1/n) with high probability. Sum the series to get
Py =0(X0, 1) = 0(log N).

n=1n

Lemma 1. For each z € M there exists a coordinate patch F' : U — R such that for eachx € UNM

and direction v from 2 to x we have
[V V2F (2)] 2
INE) @ —2)| < LT g, 22,
IVEE)
Lemmal|I]is proved using Lemmas 2}{5] and Proposition [T which are in turn proved in Appendix IL
The arguments there use only routine differential geometry, but we provide self-contained proofs,

since the literature focuses on intrinsically defined surfaces, rather than surfaces embedded in R4,
Lemma 2. For each z € M and unit vector v tangent to M at z we have ||[VN(z)v|| > m.

vIV2F(2)v

IVFEN 2™

Lemma 3. For each coordinate patch I at z and unit tangent v to M at z we have

Lemma ] says the unit normal function has bounded second derivative, despite any complications
caused by the function being only locally defined.

Lemma 4. There exist constants M,r > 0 such that each z € M has a coordinate patch F' :

B(z,7) = Rwith |[VN(y)||, HHVV;yy))HH < M forally € B(z,r).

Lemma 5. Let M be the constant from Lemma] For each geodesic v : [0, d(z, y)] — M from z
to y we have for d = d(z, y) and all ¢ < d the inequalities

O I OF<M @) llvE) =70) =t O < 52 (3) [lly — 2l - d| < Fd?
Proposition 1. Each z € M has a neighborhood U in R? such that for all 2 € U N M and direction
v from z to = we have HVN( o ”

IN(z) = N(2)|| = d(x, z)

Proof of Lemmall] Let F, M, r be from Lemma[d] Since F is C? Taylor’s theorem says there is a
function ¢ (t) defined on some neighborhood of the origin with lim;_,o ¢ (¢) = 0 and

(x — 2)TV2F(2)(x — 2)

F(x)=F(z)+ VF(z)(x — 2) + 5

+9(z — )z — ||

31t is of course possible to define geodesics and directions using a non-Euclidean notion of distance. However
in this paper we only consider Euclidean geodesics.



Hence there is » > 0 such that for all z € B(z,r) we have [¢)(z — 2)| < Z[|VF(2)|| and so

|P@) ~ F(z) = VF(z) (@ - 2) - = pees)

< ZIVF (@)l — 2],

Shrink 7 if necessary to ensure B(z,) has geodesic diameter at most min{m/2M?, \/2m /M?/?}.
By assumption F'(z) = F(z) = 0. Hence for d = d(z, z) the above gives

HVF(z)(gc —2) - (w—Z>TV22F(z)(w_z)

| < 2IVEE) Iz - 2| < 3 ITF())P,
Let v be a direction from z to x. For w = (x — z) — dv. The reverse triangle inequality gives

T 2 T 2
| 1VFE) @ = ) - L FOEN| < ) 9 () a2+ [ V2P (2) (do) + DL ()

Lemmasa s ||[w]| < Md?/2 and Lemma 4{says IN*EG < pf. Hence we get
y = YSVEE = M g

W V2F(2)(dv)| < [[wll[V2F(2)|l[|dv]| < S ICREH IV F(2)]|d®

< EIVEE)|e <

where the last inequality uses the assumption d < m/2M?. Similarly d < +/2m/M?/? gives
|wT V2F (2)w| < Wmcﬂ. Hence (2) becomes

|19F()@ = )| - @2 | < 2| VPG| + 2| VF(:)|d? = ZIVF(E)]d2.

and so |VF(z)(x — z)| < (m+%||VF(z)H> d?. Since the unit normal is

N(z) = ngiign we can divide both sides to get N (2)(z — 2)| < 3 (% + m) d?. Lemma

[vTV2F(2)v] .

says m < ‘=z~ . This completes the proof. [
IVEE)I

Lemma 6. The minimiser 2* has a neighborhood U in R? such that each 2 € U N M has

@ oot < v - NP,

Proof. Let F' : U — R be a coordinate patch at z = z* that meets the conditions in Lemma [I] and

Proposition Since 2* = argmin{a - z : * € X} the outwards unit normal is N (2*) = —%: and

the lemma gives ol

| [vTV2F (z*)v]
IVE ()|

For all z € U and direction v from 2* to x the proposition gives d(z, x*) < QW. Combine

the two bounds to get

la-(z —=z%)] <l d(z,27).

< gt [P F@ 1 O NG
o (@—a)| <4 ||< T ||VN(x*)v|2>”N() NP,

To complete the proofLemmasays %% =|vT VN (z*)v| <||v||[| VN (z*)v|| < || N (z*)v]|.

. . 1 . .
Hence the middle factor above is at most NGl which is at most 1/m by Lemma O

The proofs of Lemmas 7 and 8 in Appendix III follow easily from the vector martingale theorems
of Pinelis [28]. The use of these theorems — stated only for bounded martingales — is the major
obstruction to generalising our main results to unbounded but subgaussian cost vectors.

Lemma 7. For each n>16D?/n?||a||?. The Online Lazy Gradient Descent actions x1, z3... give

1 V8rD 2
E||N(z*)=N(zn31)|? < 50 (87;7R +4R2> + 8exp < lal n> .

7 Jal? 3212



Lemma 8. For each neighborhood U of 2* in R the Online Lazy Gradient Descent actions x1, zo, . . .
give Y0, P(z;¢U) < oc.

Proof of Theorem It is enough to prove a tail bound E[ -7 a-(z; — 2*)] < O(log N) for some

fixed . To use Lemmal[T|let ng = [16D? /n?||a||?] F] Let U be a neighborhood of 2* that meets the
conditions of Lemmalf] Since each a - (z,41 — z*) < 2LD we see

Ela- (@ns1 — %) < 2LD - Planss ¢ U) +/ - (@ns1 — 27)|dP.
Tpp1€U

Lemma [6]says the integral is at most

4lla 4lla
[ AN - Nerypar < Llpne,) - vl

n+1€U m m
and we see E|a - (z,41 — 2™)| is at most
2LD - P(z 0y + el — N(z*)|?
Planss ¢ U)+ = SB[ N(wni) - NG P,

Lemma says the series > .~ P(x; ¢ U) converges. Lemma gives constants k > 0 and K =
HZﬁz (@ + 4R2) such that E|| N (z,,41)— N (z*)||? < K/n+8e~"*". Hence we get

N Alal S, Aall [N -
a-(x; —2")| =01)+—— K/i+8 ™) =0(1)+—— K/x+ 8¢ " )dx
m 2 ") m ) )

1=nNo

4 4 144 (/87D
:O(1)+MKlogN:O(1)+ ol g 1og v — VBTDR | m2) o).
m m m||al] " -

4 Equivalence of E[Ry| and P[Ry|

Our Theorem ] gives an O(log N) bound for pseudo-regret. This seems weaker than the O(log V')
expected regret bound of [20]. Here we show the two types of order bounds are in fact equivalent for
strongly convex domains.

Theorem 2. Under Assumptions 1 and 2, Algorithm 1 with parameter > 0 gives

2 2
E[Ry] — P[Ry] < -2 :o( L )
mlaf| m|lal|

Theorem [2] holds even for non smooth domains. We need only the following result of Vial [33].
Lemma 9. (Vial Theorem 1(v)) Suppose Z is m-strongly convex. For all x,y € 0Z and outward

unit normals p, g at z, y respectively we have ||z — y|| < L |p —q].
To prove Theorem 2] we first put the left-hand-side in a convenient form.

Lemma 10. Let y* € argmin { >, a; -2 : € X }. Under Assumptionwe have

E[Rx] - P[RN] < \/Ele* — o [2VE| £, (- o)

Proof. By definition E[Ry| — P[Ry] equals ]E[vazl ai - (z; —y*)] — ]E[vazl a-(z;—a*)] =
E[SN (ai—a)-z;| +E[ SN, a;-(z* —y*)]. To see the first term is zero recall each z; is a function
ofay,...,a;—1. Since ay, as, . . . are independent we see each x; is independent of a; and independent
of a; — a. Thus the expectation distributes over the product. Since E[a; — a] = 0 the first term

vanishes. Write the second term as E[ 3% | (a; —a) - (* —y*)] ~E[ X1, a- (y* —a*)]. Since z*
minimises a-x the second term is positive and we get E[Ry]—P[Ry] < E[ Zivzl (a;—a)-(z*—y)].
To complete the proof apply Cauchy-Schwarz to the L? norm. O

*According to the adversarial bound the regret before turn ng is O(y/no) < O(D/n]al)).



To prove Theorem 2] we need the following three results from Appendix III. Like in Section 3] the first
two follow from the vector martingale theorems of Pinelis [28]. The third result is well known but we
were unable to find a sufficiently general proof in the literature.

Proposition 2. Suppose X1, X», ... € R are independent random variables with each E[X,,] = 0

and || X, || < R. Foreach ¢t > 0 we have
t2
< 2exp (—2R2n) .

1 n
(]
n <
i=1

Lemma 11. For y* = argmin{ Zf\ilai xrxeX } the Online Lazy Gradient Descent actions give

144 R2 |a ||2
E|N(z*) = N 2 4
IN@") = NI < ooy + exp( sV

Lemma 12. For X a nonnegative random variable we have E[X fo (X > z)dx.

Proof of Theorem Proposition 2| gives P (|| Zf\;l(ai —a)|| > t) < 2exp (—%) for all
t > 0. Replace ¢ with 2 to see P (H Zivzl(aifa)HQ > t) < 2exp (—gripz) - Lemmasays
E| Zi\il(ai —a)|]? < fooo P(]l Zi\il(ai —a)||? > t)dt < ANR?. Hence Lemmagives

E[Ry] — P[Ry] < 2RVNE[z* — y*[|2.

For the second factorLemmalglglves VE[z* —y*[2 < L/E[N(z*) — N(y*)]>. Lemmaugives
E[|N(z*) — N(y*)||> < K/N + 4e~*V for the constants K = 144R?/||a||? and k = ||a||?/8R?.

Hence \/E[Jz* — y*[[2 < L /K/N +4e #N < L JI£ 4 Zo=(R/2N and so

2RVK 4 24R? 4
E[Ry] — P[Ry] < R + 7R,/Ne*(k/2)N - 4R + 4R Ne—(F/2)N 3)
m m mlal| = m

To bound the last term consider the function v/ze™?% for 8 > 0. It is straightforward to see the
function is increasing and then decreasing. By differentiating we see the maximiser is = 1/20

and the function is at most 1/+/2ef3. For = k/2 we see vV Ne~*/2N < 1/\/ke = 2/2R/ /e||a].

Thus the right-hand-side of (3) is at most (24 + \\;) R‘ < ?)1”12H o

Finally we can combine Theorems [T]and [2}
Theorem 3. Under Assumptions 1 and 2, Algorithm 1 with parameter > 0 gives

144 [ /87D
E[Ry]< <87:7 R +4R2> log N + O(1).

mllal|

5 Numerical Simulations

Here we present numerical simulations for Online Lazy Gradient Descent, using a range of strongly
convex domains and i.i.d opponents. The higher dimensional simulations ran on the order of minutes,
due to use of an all-purpose Python package to compute minimisers. Performance time can be
improved by using the Franke Wolfe method of [[17] to simplify the minimisation problems.

¢,-Norm Balls. Here we examine performance for domains X ={z€R? : ( Zle |z (3)|P) 1/ <1}.
For p € (1,2] Corollary 1 of [17] says X is (p — 1)d%_% strongly convex.

For simplicity we use stepsize 7 = 1. When searching for worst-case performance it is enough, by
symmetry of the domain, to only consider E[a,,] = a with nonnegative nondecreasing components.
We consider a = b/||b|| for b(i) = (i/d)" and a range of parameters » > 0. For example three

degenerate cases are a = %(1,...,1) forr = 0;a = ‘/d(d-i-l)(l 2,...,d) forr = 1 and

a=(0,...,0,1) for r — co. We use cost vectors a,, = a + i, for two types of noise:
(1) pn(j) = %(B{l, ..., BY) (2) pn(y) = (0,...,0,B}).



dimension = 32, p = 1.5, Samples = 25, Noise Type (1) dimension = 32, p = 1.5, Samples = 25, Noise Type (2)
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Figure 1: Online Lazy Gradient Descent on the /1 5 unit ball.

Here B} are independent and take values &1 with equal probability. In both cases ||, || = 1. Noise
type (1) perturbs all components equally and individual perturbations are small for large d. Type (2)
perturbs only the largest with size 1. We run several instances (samples) of each online problem and
plot the average pseudo-regret over instances.

Figure[I[(a) shows that for noise type (1) performance degrades as r shrinks. This is consistent with
the picture for d = 2 and r = 0 where the minimiser (2~'/7, 2~'/7) also minimises the curvature, and
how Theorem|[I] gives a worse bound for small curvature. For noise type (2) Figure[T|b) shows larger
r gives worse performance. This can be attributed to how r is approximately (0, ...,0,1) and the
noise is focused on the final component rather than spreading over all components evenly.

For smaller of d, p the pattern is the same but takes longer to emerge. In Figure 3] Appendix I,
we consider the worst cases in Figure [[|and vary the dimension. For » = 0 and noise type (1) the
performance improves slightly with large d. This is perhaps due to the higher dimension having
a regularising effect on the noise. For » = 8 and noise type (2) the performance deteriorates with

large d. This is expected since the curvature (p — l)d%_% shrinks in high dimensions. In Figure
Appendix I, we vary the parameter p. In both worst cases the performance deteriorates as p — 1
though it also takes longer for the worse performance to emerge.

For all cases the growth rates are orders of magnitude below those suggested by Theorem [I} For
example in the setup of Figure|l|we have p = 1.5, d = 32 and the convexity parameter is m =

(p— l)d%_% = 0.5-327% ~ 0.21. This makes the coefficient in Theorem approximately 6180.

Comparison with Greedy Gradient Descent. Theorem [3]says Online Lazy Gradient Descent gives
logarithmic expected regret on a strongly convex domain against i.i.d cost vectors. One can ask
does Online Greedy Gradient Descent with update x,,+; =IIx (mn —na,/ \/ﬁ) give the same bound.
Figure 2b) suggests otherwise. The worst-case regret of Greedy Gradient Descent seems to be
Q(+/n). The coefficients D1, C; in Figure b) are chosen to match the regret on turns 1000 and 500,
and the ©(/n) fit is very close over the entire range. The coefficient C is chosen to match on turns
0 and 1000 and is a worse fit.

Schatten Matrix Norms. Schatten matrix norms are well-studied as regularisers in the context of
machine learning. For example see [3,21] and the citing works.

Definition 2. Given a real n x m matrix A there is a unique decomposition A = UXV such that
V,U are real orthogonal, U is n xn, V is m x m, and X is n x m with real diagonal entries
012022 ... 2 Onin(n,m) and all other entries zero. The o; are called the singular values of A. For
any p >0 define the Schatten p-norm || A|| 5,y =||o||,, as the p-norm of the vector of singular values.

For simplicity we only consider square matrices. Corollary 2 of [[17] says the Schatten unit balls

By(1) = {X e R || X||g() < 1} are (p — 1)d? 7 strongly convex. When searching for worst
case performance the following lemma says it is enough to only consider when E[a,,] is a diagonal
matrix. See Appendix I for proof.
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Lemma 13. Suppose ai,as,... € R%*4 are i.i.d cost vectors with E[a,] = a. There is another set of
i.i.d cost vectors by, ba, . .. such that E[b,,] = b is diagonal and ||a,, — a|| = [|bn, — b]|; [|an|] = ||bn]];

|la|l = ||b]| and the expected regret of playing Online Lazy Gradient Descent (Algorithm 1) on B, (1)
against a1, ao, . . . with £y = 0 is the same as playing against by, b, . . . with o = 0.

Likewise by symmetry we can assume the diagonal entries are nonnegative and nondecreasing. For
simplicity we use stepsize 7 = 1. We consider a = b/||b|| for b = diag((1/d)", (2/d)",...,1) and
arange of parameters r > 0. We consider cost vectors a,, = a + p™ and noise " = v™/||v™|| for
three types of ™. Here B;; are independent and take value 1 with equal probability.

(1) v = Bl foralli, j

) vy = By,
(3) vj: = B} for some uniformly chosen i, j; and vj;, = 0 for all ([, k) # (4, 7).

for all 7 and some uniformly chosen j; and v}}, = 0 for all k # j.

Compared to the examples for £, balls, fewer samples are needed to obtain smooth curves. For noise
type (1) Figure[2(a) shows the worst performance occurs for 7 = 0. The different types of noise make
minimal difference to performance. See Figure|5| Appendix I. Thus when varying p and d we only
consider noise type (1). In Figure[6] Appendix I, we see large d leads to slightly better performance,
and small p leads to worse performance. Though the infuence of p and d is minimal compared to that
in Figures [5|and [2|for £,-balls.

For Schatten balls diagonal noise matrices seem to be the most difficult to deal with. In that case all
an, are also diagonal and the Schatten norm reduces to the p-norm of the diagonal entries.

6 Conclusion

Online Lazy Gradient descent on a strongly convex domain is universal in the sense that it achieves
O(log N) regret against i.i.d opponents. This is in addition to the well-known O(v/N) regret bound
against adversarial opponents. Moreover for strongly convex domains, order bounds for pseudo-regret
and expected regret are equivalent. For various types of noise on £, and Schatten unit balls, the
growth coefficients are orders of magnitude smaller than those suggested by our analysis.
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