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Recently numerous optimization models and methods have been proposed for finding sparse
solutions to a system or an optimization problem (e.g., see [30, 13, 8, 7, 23, 10, 9, 12, 31, 20,
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6, 2, 22, 32, 34, 26, 35]). In this paper we are interested in one of those models, namely, the
l, regularized unconstrained nonlinear programming model

min{F(z) = f(z) + Alz[l7} (1)
for some A > 0 and p € (0,1), where f is a smooth function with L-Lipschitz-continuous
gradient in R", that is,

IVF(@) =V [@lls < Lyllz = ylla, Yo,y € R, (2)

and f is bounded below in R". Here, ||z, := (3 1, |2:|P)'/? for any € R". One can observe
that as p | 0, problem (1) approaches the [y minimization problem

i A 3

min f(z) + Allllo, (3)

which is an exact formulation of finding a sparse vector to minimize the function f. Some

efficient numerical methods such as iterative hard thresholding [6] and penalty decomposition

methods [26] have recently been proposed for solving (3). In addition, as p 1 1, problem (1)
approaches the [; minimization problem

min f(z) + Al @)

which is a widely used convex relaxation for (3). When f is a convex quadratic function, model
(4) is shown to be extremely effective in finding a sparse vector to minimize f. A variety of
efficient methods were proposed for solving (4) over last few years (e.g., see [31, 2, 22, 32, 34]).
Since problem (1) is intermediate between problems (3) and (4), one can expect that it is
also capable of seeking out a sparse vector to minimize f. As demonstrated by extensive
computational studies in [10, 33], problem (1) can even produce a sparser solution than (4)
does while both achieve similar values of f.

A great deal of effort was recently made by many researchers (e.g., see [10, 11, 12, 20, 33,
25, 16, 17, 19, 27, 14, 21, 29, 3, 15]) for studying problem (1) or its related problem

1 p. —
min{|lz|f7: Az = b}. (5)

In particular, Chartrand [10], Chartrand and Staneva [11], Foucart and Lai [20], and Sun [29]
established some sufficient conditions for recovering the sparest solution to a undetermined
linear system Az = b by model (5). Efficient iterative reweighted l; (IRL;) and Iy (IRLs)
minimization algorithms were also proposed for finding an approximate solution to (5) by Rao
and Kreutz-Delgado [28], Chartrand and Yin [12], Foucart and Lai [20] and Daubechies et al.
[19]. Though problem (5) is generally NP hard (see [14, 21]), it is shown in [19, Theorem 7.7(i)]
that under some assumptions including a null space property on A and a posteriori check, the
sequence generated by IRLy algorithm converges to the sparest solution to the above linear
system, which is also the global minimizer of (5). Mourad and Reilly [27] proposed a smooth
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convex approximation approach to solving (5) in which [|z|]} is approximated by a smooth
convex function at each iteration. In addition, Chen et al. [16] considered a special case of
problem (1) with f(z) = 3||Az — b||3, namely, the problem

1 2
min 5| Az = b5 + All|3. (6)
They derived lower bounds for nonzero entries of local minimizers of (6) and also proposed a
hybrid orthogonal matching pursuit-smoothing gradient method for solving (6). Since ||z[? is
non-Lipschitz continuous, Chen and Zhou [17] recently considered the following approximation

to (6):

zeR™

1 -
min §\|Ax —b||5 + )\;(lam + )P

for some small € > 0. And they also proposed an IRL; algorithm to solve this approximation
problem. Recently, Lai and Wang [25] considered another approximation to (6), which is

1 2 - 2 /2
i 5||Ax—b|!2+A§;<!xil + )",

and proposed an IRLs algorithm for solving this approximation. Very recently, Bian and
Chen [3] and Chen et al. [15] proposed a smoothing sequential quadratic programming (SQP)
algorithm and a smoothing trust region Newton (TRN) method, respectively, for solving a
class of nonsmooth nonconvex problems that include (1) as a special case. When applied to
problem (1), their methods first approximate ||z} by a suitable smooth function and then
apply an SQP or a TRN algorithm to solve the resulting approximation problem. Lately,
Bian et al. [4] proposed first- and second-order interior point algorithms for solving a class of
non-Lipschitz nonconvex minimization problems with bounded box constraints, which can be
suitably applied to [, regularized minimization problems over a compact box.

In this paper we consider general [, regularized unconstrained optimization problem (1). In
particular, we first derive lower bounds for nonzero entries of first- and second-order stationary
points and hence also of local minimizers of (1). We then extend the aforementioned IRL; and
IRLy methods [20, 19, 25, 17] to solve (1) and propose some new variants for them. We also
provide a unified convergence analysis for these methods. Finally, we propose a novel Lipschitz
continuous e-approximation to |[z[|? and also propose a locally Lipschitz continuous function
F.() to approximate F(x). Subsequently, we develop IRL; minimization methods for solving
the resulting approximation problem min,cg» Fi.(x). We show that any accumulation point
of the sequence generated by these methods is a first-order stationary point of problem (1),
provided that € is below a computable threshold value. This is a remarkable result since all
existing iterative reweighted minimization methods for {, minimization problems require that
€ be dynamically updated and approach zero.

The outline of this paper is as follows. In Subsection 1.1 we introduce some notations that
are used in the paper. In Section 2 we derive lower bounds for nonzero entries of stationary



points, and hence also of local minimizers of problem (1). We also propose a locally Lipschitz
continuous function F,(z) to approximate F'(z) and study some properties of the approxima-
tion problem mingegn F.(z). In Section 3 we extend the existing IRL; and IRLs minimization
methods from problems (5) and (6) to general problems (1) and propose new variants for them.
We also provide a unified convergence analysis for these methods. In Section 4 we propose
new IRL; methods for solving (1) and establish their convergence. In Section 5 we conduct
numerical experiments to compare the performance of the IRL; minimization methods and
their variants that are studied in this paper for (1). Finally, in Section 6 we present some
concluding remarks.

1.1 Notation

Given any z € R" and a scalar 7, |z|” denotes an n-dimensional vector whose ith component
is |z;|7. The set of all n-dimensional positive vectors is denoted by 7. In addition, z > 0
means that € R} and Diag(x) denotes an n x n diagonal matrix whose diagonal is formed
by the vector z. Given an index set B C {1,...,n}, xp denotes the sub-vector of z indexed
by B. Similarly, Xzz denotes the sub-matrix of X whose rows and columns are indexed by
B. In addition, if a matrix X is positive semidefinite, we write X > 0. The sign operator is
denoted by sgn, that is,

1 if t >0,
sgn(t) = ¢ [-1,1] ift =0,
-1 otherwise.

For any 3 < 0, we define 0° = oo. Finally, we define

f = inf f(z). (7)

- zeER™

It follows from the early assumption on f that —oo < f < occ.

2 Technical results

In this section we derive lower bounds for nonzero entries of stationary points and hence
also of local minimizers of problem (1). We also propose a nonsmooth but locally Lipschitz
continuous function F,.(z) to approximate F(z). Moreover, we show that when e is below a
computable threshold value, a certain stationary point of the corresponding approximation
problem min,eqn F(x) is also that of (1). This result plays a crucial role in developing new
IRL; methods for solving (1) in Section 4.

2.1 Lower bounds for nonzero entries of stationary points of (1)

Chen et al. [15] recently studied optimality conditions for a class of non-Lipschitz optimization
problems which include (1) as a special case. We first review some of these results in the
context of problem (1). In particular, we will review the definition of first- and second-order
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stationary points of problem (1) and state some necessary optimality conditions for (1). Then
we derive lower bounds for nonzero entries of the stationary points and hence also of local
minimizers of problem (1).

Definition 1 Let x* be a vector in R and X* = Diag(z*). x* is a first-order stationary point

of (1) if
XV (") + Apla™]” = 0. (8)

In addition, x* is a second-order stationary point of (1) if
(X*)"V2 f(z") X" + Ap(p — 1)Diag(|z*[P) = 0. (9)

The following result states that any local minimizer of (1) is a stationary point, whose
proof can be found in [15].

Proposition 2.1 Let x* be a local minimizer of (1) and X* = Diag(z*). The following
statements hold:

(i) x* is a first-order stationary point, that is, (8) holds at x*.

(ii) Further, if f is twice continuously differentiable in a neighborhood of x*, then x* is a
second-order stationary point, that is, (9) holds at x*.

Recently, Chen et al. derived in Theorems 3.1(i) and 3.3 of [16] some interesting lower
bounds for the nonzero entries of local minimizers of a special case of problem (1) with
f(x) = 3[|Az — b||* for some A € R™*™ and b € R™. We next establish similar lower bounds
for the nonzero entries of stationary points and hence also of local minimizers of general

problem (1).

Theorem 2.2 Let x* be a first-order stationary point of (1) satisfying F(z*) < F(z") + ¢ for
some ° € R" and € > 0, B ={i: x} # 0}, Ly and f be defined in (2) and (7) , respectively.
Then there holds:

1
1-p

AP . VieB. (10)

V2LAF (@) + e - f]

|| =

Proof. Since f has Lg-Lipschitz-continuous gradient in R”, it is well-known that
T Lf 2 n
fly) = f2) + V@) (y —a) + o lly = alla, Yo,y € R™
Letting © = 2* and y = «* — V f(2*) /Ly, we obtain that

fa* — V@) Ly) < [ - Q—ifnvm*)n%. (11)



Note that

f@" =V f@)/Ly) 2 f flx)=f,  [f@") <F@) < FE)+e

Using these relations and (11), we have

IVF@)le < 3/2Lslf ) — f@* = V@) L)) < (2L [F@0) + e f).

Since x* satisfies (8), we obtain that for every i € B,

= (2 ’&f( N = (nw;p)ng)*,

‘ Ap | Ozx;

which together with (12) yields

. VieB.

(12)

Theorem 2.3 Let * be a second-order stationary point of (1), B ={i:xz # 0}, and Ly be
defined in (2). Suppose further that f is twice continuously differentiable in a neighborhood

of x*. Then there holds:

-
|zt > (—Ap( p)) . VieB,
Ly

(13)

Proof. Tt follows from (2) and the assumption that f is twice continuously differentiable
in a neighborhood of * that [|[V2f(2*)||2 < L;. In addition, since z* satisfies (9), we have

el [(X*)'V2f(2*) X e + Ap(p — 1)e] Diag(|z*|")]e; > 0,
where e; is the ith coordinate vector. It then follows that for each i € B,
(V2 (@) + Ap(p — D] [P~ > 0,

which yields



2.2 Locally Lipschitz continuous approximation to (1)

It is known that for p € (0,1), the function ||z[[% is not locally Lipschitz continuous at some
points in . The non-Lipschitzness of [|z[[} brings a great deal of challenge for designing
algorithms for solving problem (1) (see, for example, [16]). In this subsection we propose
a nonsmooth but Lipschitz continuous e-approximation to ||lz||? for every € > 0. As a con-
sequence, we obtain a nonsmooth but locally Lipschitz continuous e-approximation Fi(x) to
F(z). Furthermore, we show that when e is below a computable threshold value, a certain
stationary point of the corresponding approximation problem min,eg» Fi(x) is also that of

(1).

Lemma 2.4 Let u > 0 be arbitrarily given, and let q be such that

1 1
-+ -=1 14
s (14)
Define
: s
hy(t) :== in p <|t!s - E) , Vted (15)

Then the following statements hold:
(1) 0 < hy(t) = [t|P < u? for everyt € R.
(i) hy is pu-Lipschitz continuous in (—oo, 00), i.e.,
|hu<t1) — hu(t2)| S pu|t1 — t2|, th,tQ c §R
(iii) The Clarke subdifferential of h,, denoted by Oh,, exists everywhere, and it is given by
Ohu(t) = pmin{|t|7 T, u} sgn(t). (16)
Proof. (i) Let g:(s) = p(|t|s — s?/q) for s > 0. Since p € (0,1), we observe from (14) that
q < 0. It then implies that g;(s) — oo as s | 0. This together with the continuity of g; implies
that h,(t) is well-defined for all t € R. In addition, it is easy to show that ¢;(-) is convex in
(0, 00), and moreover, ir>1(f) gi(s) = |t|’. Hence, we have
= i > 1 pu— p .
ha(t) = min g(s) > infg(s) = [, VEeR
We next show that h,(t) — |t|? < w? by dividing its proof into two cases.

1) Assume that [t| > u9~!. Then, the optimal value of (15) is achieved at s* = |zf|f1%1 and

hence,
halt) = p(ms — ) _—



2) Assume that [t| < w9, Tt can be shown that the optimal value of (15) is achieved at
s* = u. Using this result and the relation |[t| < u?"!, we obtain that

which implies that h,(t) — [t|PF < h,(t) < uf.
Combining the above two cases, we conclude that statement (i) holds.
(ii) Let ¢ : [0,00) — R be defined as follows:
tP if t > u?™t,
o(t) = . 1
p(tu —ul/q) if0<t<wuih

It follows from (14) that (¢ — 1)(p — 1) = 1. Using this relation, one can show that

¢'(t) = pmin{t T, u}. (17)

Hence, we can see that 0 < ¢/(t) < pu for every t € [0, 00), which implies that ¢ is pu-Lipschitz
continuous on [0,00). In addition, one can observe from the proof of (i) that h,(t) = ¢(|t])
for all ¢. Further, by the triangle inequality, we can easily conclude that h, is pu-Lipschitz
continuous in (—o00, 00).

(iii) Since h,, is Lipschitz continuous everywhere, it follows from Theorem 2.5.1 of [18] that

8hu(t):cov{ lim h;(m}, (18)

treD—t

where cov denotes convex hull and D is the set of points at which h, is differentiable. Recall
that h,(t) = ¢(|t|) for all t. Hence, b, (t) = ¢'(|t]) sgn(t) for every t # 0. Using this relation,
(17) and (18), we immediately see that statement (iii) holds. ]

Corollary 2.5 Let u > 0 be arbitrarily given, and let h(x) = > | hy(z;) for every x € R",
where hy, is defined in (15). Then the following statements hold:

(i) 0 < h(x) —|z[[p < nu? for every x € R".

(i1) h is /npu-Lipschitz continuous in R", i.e.,

[h(z) = h(y)l < Vnpullz —yll2, Yo,y € R".

We are now ready to propose a nonsmooth but locally Lipschitz continuous e-approximation
to F(x).



Proposition 2.6 Let € > 0 be arbitrarily given and q satisfy (14). Define

F.(z):= f(z)+ AZhuf(@-), (19)

where

. s €\
hy (t) == Jin p <|t|s - E) : Ue 1= <%> : (20)

Then the following statements hold:
(i) 0 < F(x)— F(x) < € for every x € R™.

(ii) F. is locally Lipschitz continuous in R™. Furthermore, if f is Lipschitz continuous, so
is F..

Proof. Using the definitions of F, and F, we have F(x) — F(z) = X}_\" hy, (z:) — ||z]3),
which, together with Corollary 2.5 (i) with u = u., implies that statement (i) holds. Since f
is differentiable in ", it is known that f is locally Lipschitz continuous. In addition, we know
from Corollary 2.5 (ii) that Y | h,, (;) is Lipschitz continuous in #". These facts imply that
statement (ii) holds. n

From Proposition 2.6, we know that F, is a locally Lipschitz e-approximation to the non-
Lipschitz function F'. Tt is very natural to find an approximate solution of (1) by solving the
corresponding e-approximation problem

min F,(x), (21)

zeR™

where F, is defined in (19). Strikingly, we can show that when ¢ is below a computable
threshold value, a certain stationary point of problem (21) is also that of (1).

Theorem 2.7 Let 2° € R" be an arbitrary point, and let € be such that

V2LAF @) + e - f]

Ap ’

q

0<e<nA

(22)

where f and q are defined in (7) and (14), respectively. Suppose that x* is a first-order
stationary point of (21) such that F.(x*) < F(2°). Then, x* is also a first-order stationary
point of (1), i.e., (8) holds at x*. Moreover, the nonzero entries of x* satisfy the first-order

lower bound (10).

Proof. Let B = {i : x} # 0}. Since z* is a first-order stationary point of (21), we have
0 € OF.(z*). Hence, it follows that

Of(z”)
8:@

+ Ao, (1) = 0, VieB. (23)



In addition, we notice that
fz*) < F(z*) < F(2*) < F.(2°) < F(2°) +e. (24)

Using this relation and similar arguments as for deriving (12), we see that (12) also holds for
such z*. It then follows from (23) and (12) that

V2L (F(20) + e~ f]
X :

o )] = 5 |5

1
| < 5IVHE): <

Vi e B. (25)

We now claim that |z}| > u 2! for all i« € B, where u. is defined in (20). Suppose for
contradiction that there exists some i € B such that 0 < |z}| < u.7'. It then follows from
(16) that |Oh,, (z7)| = pu.. Using this relation, (22) and the definition of u., we obtain that

i V2LAF (") + e - f]

Ohu, ()] = puc=p (5 - ,

which contradicts (25). Therefore, |z}| > u~! for all 7 € B. Using this fact and (16), we see
that Oh,, (z7) = plzi|P~!sgn(z}) for every i € B. Substituting it into (23), we obtain that

a *

2UCH) + Aplzi[P~tsgn(x) =0, Vi€ B.

(9(Ei

Multiplying by z} both sides of this equality, we see that (8) holds. In addition, recall from
(24) that F(z*) < F(2°)+e. Using this relation and Theorem 2.2, we immediately see that
the second part of this theorem also holds. [

Remark. It is not hard to observe that Theorem 2.7 still holds if f and L; are replaced
by a number below f and a number above L in (22), respectively. For practical application,
an upper bound on L s and a lower bound on f thus suffice for estimating the parameter €
satisfying (22). These bounds can be easily found for some important regression problems
such as the least squares and the logistic regressions (see Section 5). n

Corollary 2.8 Let 2° € R be an arbitrary point, and let € be such that (22) holds. Suppose
that x* is a local minimizer of (21) such that F.(x*) < F.(2°). Then the following statements
hold:

i) x* is a first-order stationary point of (1), i.e., (8) holds at x*. Moreover, the nonzero
entries of x* satisfy the first-order lower bound (10).

ii) Suppose further that f is twice continuously differentiable in a neighborhood of x*. Then,
x* is a second-order stationary point of (1), i.e., (9) holds at x*. Moreover, the nonzero
entries of x* satisfy the second-order lower bound (13).
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Proof. (i) Since x* is a local minimizer of (21), we know that x* is a stationary point of
(21). Statement (i) then immediately follows from Theorem 2.7.

(ii) Let B = {i: zf # 0}. Since z* is a local minimizer of (21), we observe that z* is also
a local minimizer of

min {f(a:)Jr)\Zhue(a:i) c =0, z‘géB}. (26)

reR™
i€B

Notice that x* is a first-order stationary point of (21). In addition, F(z*) < F(2°)+¢€ and ¢
satisfies (22). Using the same arguments as in the proof of Theorem 2.7, we have |z}| > u 97!
for all i € B. Recall from the proof of Lemma 2.4 (i) that h, (t) = [t if |[¢{| > w97, Hence,
> hu () = > |zy|P for all z in a neighborhood of x*. This, together with the fact that z* is
i€B icB

a local minimizer of (26), implies that z* is also a local minimizer of
min{ () + Allesly : 2 =0, @ ¢ B}. (27)

By the assumption, we observe that the objective function of (27) is twice continuously dif-
ferentiable at z*. The second-order optimality condition of (27) at * yields

V2 f(2")ss + Ap(p — 1)Diag(|z~*) = 0,

which, together with the fact that X* = Diag(z*) and z} = 0 for ¢ ¢ B, implies that (9) holds
and hence z* is a second-order stationary point of (1). The rest of the statement follows from
Theorem 2.3. [

3 A unified analysis for some existing iterative reweighted
minimization methods

Recently two types of IRL; and IRL; methods have been proposed in the literature [20, 19,

25, 17] for solving problem (5) or (6). In this section we extend these methods to solve (1)

and also propose a variant of them in which each subproblem has a closed-form solution.
Moreover, we provide a unified convergence analysis for them.

3.1 The first type of IRL, methods and its variant for (1)

In this subsection we consider the iterative reweighted minimization methods proposed in

25, 17] for solving problem (6), which apply an IRL; or IRLy; method to solve a sequence of

problems m%%n Q1 () or mgiﬁn Qo (), where {€"} is a sequence of positive vectors approach-
reR” reR™

ing zero as k — oo and

1 u »
Qac(r) := §||Afr —bll3 + AZ(IM‘“ + €)a. (28)
=1
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In what follows, we extend the above methods to solve (1) and also propose a variant of
them in which each subproblem has a closed-form solution. Moreover, we provide a unified
convergence analysis for them. Our key observation is that problem

eR™

min { Fy () = f(2) + AZ(W“ +e)e) (29)

for & > 1 and € € R} can be suitably solved by an iterative reweighted [/, (IRL,) method.
Problem (1) can then be solved by applying the IRL, method to a sequence of problems (29)
with e = €* € R — 0 as k — oc.

We start by presenting an IRL, method for solving problem (29) with o > 1 and € € R7,
which becomes an IRL; (resp., IRLs) method studied in [25, 17], respectively, when o = 1
(resp., a = 2) and f(z) = || Az — b||3/2.

Algorithm 1: An IRL, minimization method for (29)
Let o > 1 and € € R} be given. Choose an arbitrary 2 € R". Set k = 0.

1) Solve the weighted [, minimization problem

Ap "
k+1 A : T k’ R 30
" e rg;g;g{f(xH 5 ;Szlle } (30)

where sF = (|2¥|* + )=~ for all 4.

2) Set k < k+ 1 and go to step 1).

end

We next show that the sequence {x*} generated above is bounded and moreover any
accumulation point of {z*} is a first-order stationary point of (29).

Theorem 3.1 Let the sequence {z*} be generated by the above IRL, minimization method.
There hold:

(i) The sequence {x*} is bounded.

(ii) Let x* be any accumulation point of {x*}. Then x* is a first-order stationary point of

(29).
Proof. (i) Let g be such that

1
) (31)

p q

It is not hard to show that for any 6 > 0,

e+ 0)% = Pmind (e 1 o)s— 20 weew (32
1%+ 0)e = Jmin (" +0)s = ¢ : )
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and moreover, the minimum is achieved at s = (|¢t|* + 5)(1%1 Using this result, the definition
of s¥, and (31), one can observe that for k > 0,

k- k k+1 . k
¥ = ISHZI(I)I Gac(z",s), "€ Arg;relétr% Goc(z,s"), (33)
where s¥ = (s¥,...,s*)T and
Gli,5) = 0+ 223 [l + s~ 2 (34)
a,e\l,S) = € - ZT; €)S; — — | -
e q

In addition, we see that F, (z%) = G, (2F, s*). Tt then follows that
Foc(@™) = Go(@® 8" < Gu(@™ %) < Go(aF, s%) = F,.(2"), (35)

Hence, {F,(2*)} is non-increasing. It follows that F, (z*) < F, (2% for all k. This
together with (7) , € > 0, and the definition of F,, . implies that

SN b < AN (b ta)s < fE)HAD (a7t e)s = Faca®) < Fo(a).
=1 =1 =1

It follows that ||z¥||2 < (F,.c(2°) — f)/A and hence {z*} is bounded.

(i) Since z* is an accumulation point of {z*}, there exists a subsequence K such that
{2*} ¢ — z*. By the continuity of F, ., we have {F, (2*)}x — F,(x*), which together with
the monotonicity of F, (z*) implies that F, (z*) — F, . (z*). In addition, by the definition
of s*, we have {s*}x — s*, where s* = (s%,...,s%)T with s& = (|2¥|* + ¢)="" for all i.
Also, we observe that F, (z*) = G, (z*,s*). Using (35) and F,(2%) — F,.(z*), we see
that Gg (2", %) = F,(2%) = Gqo(z*,s*). Further, it follows from (33) that G, (x, s*) >
Goo(xF1 s%) for every z € R". Upon taking limits on both sides of this inequality as k €

K — o0, we have G (x,5") > Go(z*, s*) for all x € R*, that is, 2* € Arg mg%n Goelz,s"),
TeR™
which, together with the first-order optimality condition and the definition of s*, yields

Of(z”)

0¢e B

+ (|| + &) e ok o sgn(a?), Vi (36)
Hence, z* is a stationary point of (29). ]

The above IRL, method needs to solve a sequence of reweighted [, minimization subprob-
lems (30) whose solution generally cannot be computed exactly. Therefore, the sequence {z*}
usually can only be found inexactly. This may bring a great deal challenge to the practical
implementation of this method due to the facts: 1) it is unknown how much inexactness on
{2*} can be allowed to ensure the global convergence of the method; 2) it may not be cheap
to find a good approximate solution to (30). Especially, when f is nonconvex, the subproblem
(30) is also nonconvex and it is clearly hard to find z* in this case. Thus, this method may
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be practically inefficient or numerically unstable. We next propose a variant of this method
in which each subproblem is much simpler and has a closed-form solution for the commonly
used a’s such as a =1 or 2.

Algorithm 2: A variant of IRL, minimization method for (29)

Let o > 1,0 < Liyin < Lmax, 7 > 1 and ¢ > 0 be given. Choose an arbitrary z° € R and set
k=0.

1) Choose LY € [Luin, Limax] arbitrarily. Set Ly = LY.

la) Solve the weighted [, minimization problem

L AP
k1o A - k NT (. o ky o Zkyo k2 WP k[, |
" e rggg{f@ )+ VfE") (@ —a®) + Flle =2t + — > skl }

2 ,
=1
(37)
where sF = (|2%|* + €)=~ for all 4.
1b) If
Foda) = Fuda™) > S]la* — 2|3 (38)

is satisfied, where F, . is given in (29), then go to step 2).
lc) Set Ly < 7Lj and go to step la).
2) Set k < k+ 1 and go to step 1).
end

We first show that for each outer iteration, the number of its inner iterations is finite.

Theorem 3.2 For each k > 0, the inner termination criterion (38) is satisfied after at most

log(L ¢ +c)—log(2Lmin)
log T

+ 2—‘ mner iterations.

Proof. Let H(x) denote the objective function of (37). Notice that H(-) is strongly convex

with modulus L; due to a > 1. By the first-order optimality condition of (37) at z*1, we

have
Ly,

H(z*) > H(z"1) + 5

2 — 22,

which is equivalent to

AP — \p —
ky . P AINICEES Ky L £ (BT (R pky o 2P k| pktlia o qih L k2
f($)+a;%|%| > f(z") + V(") (x $)+a;8zlxz |* + L |2 |3
Recall that V f is Lg-Lipschitz continuous. We then have
L
fa™h) < f(@¥) + Vf(25)" (M —901“)+7f|!1"“+1 — 3.

14



Combining these two inequalities, we obtain that
P+ S 2 A+ S (= et -
o — 1 K3 — o — 1 K] 2

which together with (34) yields

L
Ga,&(‘rka Sk) 2 Ga,e(‘rk+17 Sk) + (Lk - 7f)||xk+1 - Ik”% (39)

Recall that F, .(2%) = G, (2", s¥). In addition, it follows from (32) that F,, (z) = m>161 Goc(z,s).
Using these two equalities and (39), we obtain that -

Fa,e(karl) _ Ga,e(ka,SkH) < Ga76($k+1, sk) < Ga,e(ka,sk) . (Lk i %)kaﬂ N ka%
L
= Fuoo(a®) = (Lp = )l = 2|3,

Hence, (38) holds whenever Ly > (Ls+c)/2, which implies that Ly is updated only for a finite
number of times. Let L, denote the final value of L at the kth outer iteration. It follows that
Ly/7 < (Ly+¢)/2, that is, Ly < 7(Ls + ¢)/2. Let n;, denote the number of inner iterations
for the kth outer iteration. Then, we have

Liin™™ ' < LYt = Ly < 7(Ls + ¢) /2.

Hence, n; < Fog(Lf +cl)(;glfg(2Lmi“) + 2—‘ and the conclusion holds. [

We next establish that the sequence {z*} generated above is bounded and moreover any
accumulation point of {z*} is a first-order stationary point of problem (29).

Theorem 3.3 Let {2} be the sequence generated by the above variant of IRL, method. There
hold:

(i) The sequence {x*} is bounded.

(ii) Let x* be any accumulation point of {x*}. Then x* is a first-order stationary point of
(29).

Proof. (i) Tt follows from (38) that {F,.(z*)} is non-increasing and hence F, (z*) <
F, (2% for all k. The rest of this proof is similar to that of Theorem 3.1 (i).

(ii) Since z* is an accumulation point of {z*}, there exists a subsequence K such that
{2z¥}x — x*. By the continuity of F,., we have {F, (2*)}x — F,.(z*), which together
with the monotonicity of {F, (z*)} implies that F, (z*) — F,(x*). Using this result and
(38), we can conclude that ||2**! — 2*|| — 0. Let Ly denote the final value of L at the kth

15



outer iteration. From the proof of Theorem 3.2, we know that Ly € [Luin, 7(Ls + ¢)/2). The
first-order optimality condition of (37) with Ly = Ly yields

of(*) | 7 k k| k+lja—1 k+1 :
0e “om T Li(x;T —af) + Aps; |a; | Fsen(af ), Vi (40)
X
Noticing {s¥}x — (|zF|4€;)a " for all i and taking limits on both sides of (40) as k € K — oo,
we see that x* satisfies (36) and hence z* is a first-order stationary point of (29). m

Corollary 3.4 Let § > 0 be arbitrarily given, and let the sequence {x*} be generated by the
above IRL,, method or its variant. Then, there exists some k such that

IXFV f (@) + Apl X (M + o)=Y < o,
where X* = Diag(z*) and | X*|* = Diag(|z*|%).
Proof. As seen from Theorem 3.1 or 3.3, {z*} is bounded. Hence, {z*} has at least

one accumulation point z*. Moreover, it follows from these theorems that z* satisfies (36).
Multiplying by 2 both sides of (36), we have

of (z* 2
w2 gl )t gl = 0

which, together with the continuity of V f(z) and |z|*, implies that the conclusion holds. m

We are now ready to present the first type of IRL, methods and its variant for solving
problem (1) in which each subproblem is in the form of (29) and solved by the IRL, or its
variant described above. The IRL; and IRLs; methods proposed in [25, 17] can be viewed
as the special cases of the following general IRL, method (but not its variant) with f(z) =
|Az —b]|3/2 and @ = 1 or 2.

Algorithm 3: The first type of IRL, minimization methods and its variant for (1)

Let o > 1 be given, and {5} and {€*} be a sequence of positive scalars and vectors, respec-
tively. Choose an arbitrary 2°° € #" and set k = 0.

1) Apply the IRL, method or its variant to problem (29) with ¢ = €* starting at 2% until
finding x* satisfying

IX*V f(@) + AplXF| (|2 + )a | <, (41)
where X* = Diag(z*) and |X*|* = Diag(|z"*|®).
2) Set k+ k+1, 2% « 2*! and go to step 1).

end

We next establish that the sequence {z*} generated by this IRL, method or its variant is
bounded and moreover any accumulation point of {z*} is a first-order stationary point of (1).
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Theorem 3.5 Let {z*} be the sequence generated by the first type of IRL, method or its
variant. Suppose that {€*} is component-wise non-increasing, {€*} — 0 and {6} — 0. There
hold:

(i) The sequence {x*} is bounded.

(ii) Let x* be any accumulation point of {x*}. Then x* is a first-order stationary point of
(1), i.e., (8) holds at x*.

Proof. (i) One can see from the proof of Theorem 3.1 (i) or 3.3 (i) that
Fa’€k+1(£€k+1) S Fa,€k+1(ick+1’0) = Fa’ekJrl(.Tk), (42)

where the equality is due to 2™ = z*. Since {¢*} is non-increasing, we have F, &+ (2%) <

F, (z") for all k. This together with (42) implies that F,, k1 (2FT!) < F, & (2¥) for all k,
which yields F, «(z¥) < F, (2% for every k. The rest of the proof is similar to that of
Theorem 3.1 (i).
(ii) Let B = {i : 7 # 0}. It follows from (41) that
Of (z* p
wf% + MplzF|e(jak|> + MaTt <6 VieB. (43)
Since z* is an accumulation point of {z*}, there exists a subsequence K such that {z*} — x*.
Upon taking limits on both sides of (43) as k € K — oo, we see that z* satisfies (8) and it is
a first-order stationary point of (1). ]

3.2 The second type of IRL, methods and its variant for (1)

In this subsection we are interested in the IRL; and IRLs methods proposed in [20, 19] for

solving problem (5). Given {€"} C R — 0 as k — oo, these methods solve a sequence of

problems mg%n Q1.+ (x) or m%?n Qs o+ () extremely “roughly” by executing IRL; or IRL; method
zER™ ’ TER ’

only one iteration for each €*, where Q,  is defined in (28).

We next extend the above methods to solve (1) and also propose a variant of them in
which each subproblem has a closed-form solution. Moreover, we provide a unified convergence
analysis for them. We start by presenting the second type of IRL, methods for solving (1),
which becomes the IRL; or IRLy method studied in [20, 19] when o = 1 or 2, respectively.

Algorithm 4: The second type of IRL, minimization method for (1)

Let a > 1 be given and {¢*} C R™ be a sequence of positive vectors. The rest of the algorithm
is the same as Algorithm 1 except by replacing Step 1) by:

1) Solve problem (30) with s* = (|z¥|® 4 €)= for all i to obtain z**!.

We next show that the sequence {2*} generated by this method is bounded and moreover
any accumulation point of {z*} is a first-order stationary point of (1).
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Theorem 3.6 Suppose that {ek} is a component-wise non-increasing sequence of positive vec-
tors in R" and ¥ — 0 as k — co. Let the sequence {x*} be generated by the second type of
IRL, method. There hold:

(i) The sequence {z*} is bounded.

(ii) Let x* be any accumulation point of {x*}. Then x* is a first-order stationary point of
(1), i.e., (8) holds at x*.

Proof. (i) Let Ga.(-,-) be defined in (34) and s* = (s¥ ... s)T, where s¥ is defined
above. One can observe that G, (zF*!, s%) < G, (2%, s*). Also, by a similar argument as
in the proof of Theorem 3.1, we have G, &+ (x k“ k“) = 125 Gaerer (27 s). Hence, we

obtain that Gy g+ (2", sF1) < G, e (2T, 7). Since s¥ > 0 and {€"} is non-increasing,
we observe that G, ¢+ (2T, s%) < G, (2", s*). By these three inequalities, we have

Gt (T M) < Gy o (2P 8F) < G (21,8 < Guu(ah,s%), VE>0. (44)

Hence, {G, (2", s")} is non-increasing. By the definitions of s* and F, ., one can verify that
Goer(2¥,5%) = f@*) + 2 (2| +e)a = Fua(h). (45)

It follows that {F, «(2*)} is non-increasing and hence F, «(2*) < F, 0(2°) for all k. The
rest of the proof is similar to that of Theorem 3.5 (i).

(ii) Since z* is an accumulation point of {z*}, there exists a subsequence K such that
{2*}x — z*. It then follows from €* — 0 and (45) that {G, (2%, s*)}x — f( )+ AP
This together with the monotonicity of {G, (2", s*)} implies that G, (2%, s*) — f(z*) +
Al|lz*[|P. Using this relation and (44), we further have

G (2™, 8%) = f(a®) + A1 (46)
Let B = {i:af # 0} and B be its complement in {1,...,n}. We claim that

" € Arg mln{ Z|x P~ a\xz|a} (47)

i€B

Indeed, using the definition of s*, we see that {sF}x — |2i[P~, Vi € B. Due to ¢* > 0,
2% >0, s* > 0 and ¢ < 0, we further observe that

< 23 [ebt =BT < 25 fatpe s gt - BT = St s ey

i€B ieB i€B
which, together with €¥ — 0 and {z¥} — 0 for i € B, implies that
kyq
lim [efsf - ﬂ} = 0. (48)
kEK%oo' - q
i€eB
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In addition, by the definition of z¥*!, we know that G« (x, s*) > G, (2", s%). Then for
every x € " such that xz = 0, we have

k

kg
Z[ Y+ eN)s (s) ] )\pz l €S } = Goo(x,8") > Goo(2FH] 7).

i€B i€B

Upon taking limits on both sides of this inequality as k € K — oo, and using (46), (48) and
the fact that {s¥} — |2}[P=®, Vi € B, we obtain that

Pa_w > Y A ll2* 1P
Z 5|5 > f(a®) + A" I3

1€B

for all z € R™ such that 2z = 0. This inequality and (31) immediately yield (47). It then
follows from (31) and the first-order optimality condition of (47) that z* satisfies (8) and
hence it is a stationary point of (1). ]

Notice that the subproblem of the above method generally cannot be solved exactly. For
the similar reasons as mentioned earlier, this may bring a great deal of challenge to the
implementation of this method. We next propose a variant of this method in which each
subproblem is much simpler and has a closed-form solution for some commonly used a’s (e.g.,
a=1or2).

Algorithm 5: A variant of the second type of IRL, minimization method for (1)

Let a > 1 be given and {¢*} C R" be a sequence of positive vectors. The rest of the algorithm
is the same as Algorithm 2 except by replacing Steps la) and 1b) by:

la) Solve problem (37) with s¥ = (J2%|* + €¥)a~! for all i to obtain 21,

1b) If
For(2) = e (21) 2 Sl — o3 (49)

is satisfied, then go to step 2).

We first show that for each outer iteration of the above method, the associated inner
iterations terminate in a finite number of iterations.

Theorem 3.7 For each k > 0, the inner termination criterion (49) is satisfied after at most
lrlog(Lerc)flog(ZLmin)

] + 2} mner iterations.
ogT

Proof. Let Gu.(+,-) be defined in (34) and s* = (s¥,...,s*)T, where s¥ is defined above

for all 7. By a similar argument as in the proof of Theorem 3.2, one can show that (39)
holds for all £ > 0. In addition, similar as in the proof of Theorem 3.6, we can show that
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G et (T M) < G, w (27T sF). Also, one can verify that G, o« (2¥, s*) = F,, «(2*) for all
k. Using these relations and (39), we obtain that

F,
L
= Faee(a®) = (Lp = )21 = 2¥13.

Hence, (49) holds whenever Ly > (L + ¢)/2. The rest of the proof is similar to that of
Theorem 3.2. [

We next show that the sequence {z*} generated by the variant of the second type of IRL,,
method is bounded and moreover any accumulation point of {z*} is a first-order stationary
point of (1).

Theorem 3.8 Suppose that {ek} is a sequence of non-increasing positive vectors in R" and

" — 0 as k — oo. Let the sequence {x*} be generated by the variant of the second type of
IRL, method. There hold:

(i) The sequence {x*} is bounded.

(ii) Let x* be any accumulation point of {x*}. Then x* is a first-order stationary point of

(1), i.e., (8) holds at x*.

Proof. (i) It follows from (49) that {F, . («*)} is non-increasing and hence F, x(z*) <
F, (2" for all k. The rest of this proof is similar to that of Theorem 3.5 (i).

(ii) Let L denote the final value of Lj at the kth outer iteration. By similar arguments as
in the proof of Theorem 3.3, we can show that Ly € [Luyn, 7(Ls +¢)/2) and [|z*1 — 2| — 0.
Let B = {i : 2} # 0}. Since z* is an accumulation point of {z*}, there exists a subsequence
K such that {z*} — z*. By the definition of s¥, we see that limgcx 0o s¥ = |2} [P~ for all
i € B. The first-order optimality condition of (37) with L, = L, yields

of (z*h) - k+1 k k| k+1)a—1 k+1 .
oy T Li(z;7" —xf) 4+ Apsi ey |“ T sgn(a; ™) =0, ViebB.
T
Upon taking limits on both sides of this equality as k € K — oo, and using the relation
. 1[1(m sF = |x[P=*, one can see that x* satisfies (8). n
EK—00

4 New iterative reweighted /; minimization for (1)

The IRL; and IRL; methods studied in Section 3 require that the parameter ¢ be dynamically
adjusted and approach to zero. One natural question is whether an iterative reweighted
minimization method can be proposed for (1) that shares a similar convergence with those
methods but does not need to adjust e. We will address this question by proposing a new
IRL; method and its variant.
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As shown in Subsection 2.2, problem (21) has a locally Lipschitz continuous objective
function and it is an e-approximation to (1). Moreover, when € is below a computable threshold
value, a certain stationary point of (21) is also that of (1). Therefore, it is natural to find
an approximate solution of problem (1) by solving (21). In this section we propose new IRL;
methods for solving (1), which can be viewed as the IRL; methods directly applied to problem
(21). The novelty of these methods is in that the parameter € is chosen only once and then
fixed throughout all iterations. Remarkably, we are able to establish that any accumulation
point of the sequence generated by these methods is a first-order stationary point of (1).

Algorithm 6: A new IRL; minimization method for (1)
Let g be defined in (14). Choose an arbitrary 2° € R" and € such that (22) holds. Set k = 0.

1) Solve the weighted /; minimization problem

rzeR™

2" € Arg min {f(:c) + )\pz Sﬂle} ; (50)
i=1

where s¥ = min {(ﬁ)é, |xf\q%1} for all 4.

2) Set k < k+ 1 and go to step 1).

end

We next show that the sequence {z*} generated by this method is bounded and moreover
any accumulation point of {z*} is a first-order stationary point of (1).

Theorem 4.1 Let the sequence {x*} be generated by the new IRL; method. Assume that €
satisfies (22). There hold:

(i) The sequence {z*} is bounded.

(ii) Let x* be any accumulation point of {x*}. Then x* is a first-order stationary point of
(1), i.e., (8) holds at x*. Moreover, the nonzero entries of x* satisfy the first-order bound

(10).

Proof. (i) Let u, = (5)Y9, s* = (sk,...,s%)7, and

’ n

G(z,s) = f(z)+ )\piz:; [|$i|si - Sﬂ .

By the definition of {s*}, one can observe that for k > 0,

k_ - k k1 : k
§" =arg min G(z%,s), a" € Arg;qelgi G(z, s"). (51)
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In addition, we observe that F.(z) = min G(z,s) and F.(2*) = G(a*, s*) for all k, where F,

0<s<ue

is defined in (19). It then follows that

F (") = G ) < G sh) < G(ab s = Fuab). (52)
Hence, {F.(z"*)} is non-increasing and F.(z¥) < F.(2°) for all k. This together with Propo-
sition 2.6 (i) implies that F(2*) < F,(2°). Using this relation, (1) and (7), we see that
|z¥][2 < (Fe(2°) — f)/A and hence {2*} is bounded.

(ii) Since z* is an accumulation point of {z*}, there exists a subsequence K such that
{2*}x — 2*. By the continuity of F,, we have {F.(z*)}x — F.(z*), which together with the
monotonicity of { F.(z*)} implies that F.(z*) — F.(z*). Let sf = min{u,, |$;‘|q%1} for all i. We
then observe that {s*}x — s* and F,(z*) = G(2*, s*). Using (52) and F,(z*) — F.(2*), we see
that G (2%t s%) — F.(z*) = G(z*,s*). Also, it follows from (51) that G(z,s*) > G(z**!, s*)
for all x € R™. Taking limits on both sides of this inequality as £k € K — oo, we have
G(z,s*) > G(x*,s*) for all x € R™. Hence, we have z* € Arg mingepn G(z, s*), whose first-
order optimality condition yields

of (x7)
3@-

0e + Aps; sgn(x]), Vi (53)

Recall that sf = min{u,, |x;“\q%1} Substituting it into (53) and using (16), we obtain that

a *
0€ % + Aohy, (x7), Vi
It then follows from (19) that z* is a first-order stationary point of F.. In addition, by the
monotonicity of {F.(z*)} and F.(z*) — F.(z*), we know that F.(z*) < F.(z°). Using these
results and Theorem 2.7, we conclude that z* is a first-order stationary point of (1). The rest
of conclusion immediately follows from Theorem 2.2. [

The subproblem (50) of the above IRL; method generally does not have a closed-form
solution. Therefore, it requires some numerical method to find an approximate solution in-
stead. Due to the similar reasons as mentioned in Section 3, this method may be practically
inefficient or numerically unstable. We next propose a variant of this method in which each
subproblem has a closed-form solution.

Algorithm 7: A variant of new IRL; minimization method for (1)

Let 0 < Luyin < Lmax, 7 > 1 and ¢ > 0 be given. Let ¢ be defined in (14). Choose an arbitrary
2% and € such that (22) holds. Set k = 0.

1) Choose LY € [Luin, Lmay| arbitrarily. Set L = LY.
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la) Solve the weighted [; minimization problem

L n
k+1 . k ENT k k k2 k
"7 € Arg min {f(w )+ V") (2 —a%) + —Fllo — 2%l +)‘p;8i|xi‘} :
(54)
where s¥ = min {(/\—gn)%, ]xf]qfll} for all 4.
1b) If
Fi(a) = F(a™) 2 S[la* — 2|3 (55)
is satisfied, where F; is defined in (19), then go to step 2).
lc) Set Ly < 7Ly and go to step la).
2) Set k < k+ 1 and go to step 1).

end

We first show that for each outer iteration, the number of its inner iterations is finite.

Theorem 4.2 For each k > 0, the inner termination criterion (55) is satisfied after at most

log(Ls+c)—log(2Lmin)
log T

+ 2-‘ mner iterations.

Proof. By a similar argument as for proving (39) , one can show that for all k£ > 0,

L
G(a*,s") > G s") + (L = )" = 2*|3 (56)

Recall that F.(x) = Oini<n G(z,s) and F.(z¥) = G(z*, s*), where u. = (55)"4. Using these
two relations and (56), we obtain that

F.(z"1) = G(aM, 61 < Gah, sF) < G(ak, s%) — (Ly — %)kaﬂ — 2|2
L
= Fua®) = (Ly = )l — ¥3

Hence, (55) holds whenever Ly > (L + ¢)/2. The rest of the proof is similar to that of
Theorem 3.2. [

We next establish that the sequence {z*} generated by the above variant of new IRL;
method is bounded and moreover any accumulation point of {z*} is a first-order stationary
point of (1).

Theorem 4.3 Let the sequence {z*} be generated by the above variant of new IRL; method.
Assume that € satisfies (22). There hold:

(i) The sequence {z*} is bounded.
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(ii) Let x* be any accumulation point of {x*}. Then x* is a first-order stationary point of
(1), i.e., (8) holds at x*. Moreover, the nonzero entries of x* satisfy the first-order bound

(10).

Proof. (i) It follows from (55) that {F.(z*)} is non-increasing. The rest of the proof is
similar to that of Theorem 4.1 (i).

(ii) Let Ly denote the final value of Ly at the kth outer iteration. By similar arguments as
in the proof of Theorem 3.3, we can show that Ly € [Luyn, 7(Ls +¢)/2) and [|z*T1 — 2| — 0.
Let B = {i : 2} # 0}. Since z* is an accumulation point of {z*}, there exists a subsequence
K such that {#*}, — z*. The first-order optimality condition of (54) with L, = Lj, yields

af () -
J;(; Dt Lufah™t = o) + dpst sgn(at) =0, Vi

Upon taking limits on both sides of this equality as k € K — 00, we see that (53) holds with
1
s; = min{(s5)"?, |z7|77} for all 4. The rest of the proof is similar to that of Theorem 4.1. m

0e

5 Computational results

In this section we conduct numerical experiment to compare the performance of the IRL;
methods (Algorithms 3, 4, 6) and their variants (Algorithms 3, 5, 7) studied in Subsections
3.1 and 3.2 and Section 4. In particular, we apply these methods to problem (1) with f being
chosen as a least squares loss and a logistic loss, respectively, on randomly generated data.
For convenience of presentation, we name these IRL; methods as IRL;-1, IRL;-2 and IRL;-3,
and their variants as IRL;-1-v, IRL;-2-v and IRL;-3-v, respectively. All codes are written in
MATLAB and all computations are performed on a MacBook Pro running with Mac OS X
Lion 10.7.4 and 4GB memory.

The same initial point 2% is used for all methods. In particular, we choose 2° to be a
solution of (4), which can be computed by a variety of methods (e.g., [31, 2, 22, 32, 34]). And
all methods terminate according to the following criterion

IDiag(x)V f(z) + Ap|z[”|ls < 107°.

For the method IRL;-1 (Algorithms 3), we set 6, = 0.1% and €* = 0.1%¢, where e is the
all-ones vector. In this method, for each pair of (0, €"), Algorithm 1 is called to find a z*
satisfying (41), whose subproblem (30) with « = 1 is solved by the spectral projected gradient
(SPG) method [32] with the termination criterion

|Diag(z)V f(z) + ApDiag(s*)|z|[|.c < max{0.995",0.15;}, (57)

where s* is given in Step 1) of Algorithm 1 and ¢ denotes the number of subproblem (30)
solved so far in the current call of Algorithm 1. We set €¥ = 0.5%¢ for the method IRL;-2
(Algorithm 4). In addition, each subproblem of IRL;-2 and IRL;-3 (Algorithm 6) is solved by
the SPG method [32] with a similar termination criterion as (57).
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For the method IRL;-2-v (Algorithm 5), we choose € = 0.5%¢. Also, for this method and
IRL;-3-v (Algorithm 7), we set Ly, = 1078, Lyay = 105, ¢ = 1074, 7 = 1.1, and L8 =1. And
we update LY by the same strategy as used in [1, 5, 32], that is,

AxTAg
LO = max {Lmin, min {Lmax, —}} 5
b |Az]?

where Ax = 2 — 271 and Ag = Vf(2*) — Vf(2*1). In addition, for the method IRL;-1-v
(Algorithm 3), we choose d;, = 0.1% and €* = 0.1%¢. In this method, for each pair of (&, €*),
Algorithm 2 is employed to find a z* satisfying (41) with a = 1. And the parameters for
Algorithm 2 are set to be the same as those for IRL;-2-v and TRL;-3-v mentioned above.

In the first experiment, we compare the performance of the above methods for solving

problem (1) with A = 3 x 107 and
1
f(z) = §||Ax —b||3 (least squares loss).

It is easy to see that f > 0 and the Lipschiz constant of Vf is Ly = ||A||?. As remarked in
the end of Section 2, for IRL;-3 and IRL;-3-v, € can be chosen as the one satisfying (22) but
within 107° to the supremum of all €’s satisfying (22) with f being replaced by 0.

We randomly generate matrix A and vector b with entries randomly chosen from standard
uniform distribution. The results of these methods with p = 0.1 and 0.5 on these data are
presented in Tables 1-4, respectively. In detail, the parameters m and n of each instance
are listed in the first two columns, respectively. The objective function value of problem (6)
for these methods is given in columns three to five, and CPU times (in seconds) are given
in the last three columns, respectively. We shall mention that the CPU time reported here
does not include the time for obtaining initial point z°. We can observe that: 1) all methods
produce similar objective function values; 2) the new IRL; method (i.e, IRL;-3) is generally
faster than the other two IRL; methods, namely, IRL;-1 and IRL;-2; 3) the variant of the
new IRL; method (i.e, IRL;-3-v) is generally faster than IRL;-1-v and IRL;-2-v that are the
variants of the other two IRL; methods; 4) the method IRL;-i-v, namely, the variant of IRL;-1,
substantially outperforms the IRL;-i method in terms of CPU time for ¢ = 1,2, 3; and 5) the
variant of the new IRL; method (namely, IRL;-3-v) is generally faster than all other methods.

In the second experiment, we compare the performance of the above methods for solving
problem (1) with A =3 x 107% and

f(x) = Z log(1 + exp(—bi(a")"x)) (logistic loss).
i=1
It can be verified that f > 0 and the Lipschiz constant of Vf is Ly = || A||?, where

A= [blal,--- ,bmam] .

Similar as above, for IRL;-3 and IRL;-3-v, € is chosen as the one satisfying (22) but within
107° to the supremum of all €’s satisfying (22) with f being replaced by 0.
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Table 1: Comparison of three IRL; methods for least squares loss with p = 0.1

Problem Objective Value CPU Time

m n IRL;-1 IRL;-2 IRL;-3 || IRL;-1 IRL;-2 IRL;-3
100 500 | 0.174  0.177  0.175 7.7 4.7 3.7
200 1000 || 0.338  0.338  0.338 10.3 11.6 8.9
300 1500 || 0.465  0.465  0.465 30.6 31.1 30.3
400 2000 | 0.616  0.616  0.616 94.0 83.5 78.8

500 2500 | 0.776 0.776 0.776 2154 218.9 198.7
600 3000 || 0.923 0.923 0.923 041.1 043.4  499.8
700 3500 | 1.076 1.069 1.051 353.3 510.4 816.5
800 4000 || 1.213 1.213 1.213 628.3 689.9 487.8
900 4500 || 1.352 1.352 1.352 11187 11519 1229.3
1000 5000 || 1.512 1.512 1.512 1807.4 1654.3 1610.5

Table 2: Comparison of three variants of IRL; methods for least squares loss with p = 0.1

Problem Objective Value CPU Time

m n IRLl—l—V IRL1—2—V IRLl—B—V IRLl—l—V IRL1—2—V IRL1—3—V

100 500 0.174 0.175 0.175 4.5 3.0 0.6

200 1000 0.328 0.337 0.337 12.6 6.9 0.8

300 1500 0.468 0.464 0.464 10.3 29.0 6.2

400 2000 0.630 0.620 0.620 31.3 23.0 5.9

500 2500 0.782 0.791 0.791 47.2 60.0 13.9

600 3000 0.918 0.908 0.910 46.8 154.5 21.3

700 3500 1.048 1.066 1.047 90.5 110.7 32.0

800 4000 1.193 1.215 1.215 88.6 146.5 53.2

900 4500 1.353 1.388 1.388 219.3 199.6 45.5

1000 5000 1.511 1.534 1.513 221.6 242.3 64.8
The samples {a',...,a™} and the corresponding outcomes by, ..., b,, are generated in the
same manner as described in [24]. In detail, for each instance we choose equal number of
positive and negative samples, that is, m, = m_ = m/2, where m, (resp., m_) is the number

of samples with outcome +1 (resp., —1). The features of positive (resp., negative) samples
are independent and identically distributed, drawn from a normal distribution N (u, 1), where
p is in turn drawn from a uniform distribution on [0, 1] (resp., [—1,0]). The results of the
above methods for the these randomly generated instances with p = 0.1 and 0.5 are presented
in Tables 5-8, respectively. The CPU time reported here again does not include the time for
obtaining initial point 2. The similar phenomenon mentioned above can be observed in this
experiment.
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Table 3: Comparison of three IRL; methods for least squares loss with p = 0.5

Problem Objective Value CPU Time

m n IRL;-1 IRL;-2 IRL;-3 || IRL;-1 IRL;-2 IRL;-3
100 500 | 0.065  0.065  0.065 6.0 5.3 5.3
200 1000 | 0.106  0.106  0.106 7.8 6.7 6.9
300 1500 || 0.139  0.139  0.139 29.5 32.2 30.4
400 2000 | O0.177  0.177  0.177 54.5 60.2 48.5

500 2500 | 0.217  0.217 0.217 136.9 138.1 118.5
600 3000 || 0.241 0.241 0.241 219.3 404.5 216.4
700 3500 | 0.265 0.265 0.265 306.2 465.8 254.3
800 4000 || 0.299 0.299 0.299 473.8 436.6 557.4
900 4500 || 0.330 0.330 0.329 612.1 7157 821.3
1000 5000 || 0.358 0.358 0.358 974.0 1215.0 877.1

Table 4: Comparison of three variants of IRL; methods for least squares loss with p = 0.5

Problem Objective Value CPU Time
m n IRLl—l—V IRL1—2—V IRLl—B—V IRLl—l—V IRL1—2—V IRL1—3—V
100 500 0.065 0.065 0.065 4.4 4.1 4.3
200 1000 0.106 0.106 0.106 5.3 3.9 3.2
300 1500 0.139 0.139 0.139 20.4 13.9 13.8
400 2000 0.176 0.176 0.176 38.2 24.4 27.3
500 2500 0.216 0.217 0.217 4.7 61.0 118.5
600 3000 0.241 0.241 0.241 148.8 94.6 89.8
700 3500 0.265 0.265 0.265 146.2 148.7 144.5
800 4000 0.298 0.300 0.299 409.7 299.4 245.1
900 4500 0.329 0.329 0.329 591.2 423.8. 489.6
1000 5000 0.358 0.358 0.358 748.7 273.2 267.1

6 Concluding remarks

In this paper we studied iterative reweighted minimization methods for [, regularized un-
constrained minimization problems (1). In particular, we derived lower bounds for nonzero
entries of first- and second-order stationary points, and hence also of local minimizers of (1).
We extended some existing IRL; and IRLy methods to solve (1) and proposed new variants
for them. Also, we provided a unified convergence analysis for these methods. In addition,
we proposed a novel Lipschitz continuous e-approximation to ||z||?. Using this result, we de-
veloped new IRL; methods for (1) and showed that any accumulation point of the sequence
generated by these methods is a first-order stationary point of problem (1), provided that
the approximation parameter € is below a computable threshold value. This is a remarkable
result since all existing iterative reweighted minimization methods require that € be dynam-
ically updated and approach to zero. Our computational results demonstrate that the new
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Table 5: Comparison of three IRL; methods for logistic loss with p = 0.1

Problem Objective Value CPU Time

m n IRL;-1 TIRL;-2 IRIL;-3 | IRL;-1 IRL;-2 IRL;-3

500 1000 || 0.082  0.082  0.082 2.8 1.1 0.7
1000 2000 | 0.102  0.105  0.097 9.3 3.8 7.1
1500 3000 | 0.152  0.152  0.149 11.5 5.5 6.1
2000 4000 | 0.166  0.158  0.166 19.8 31.1 13.3
2500 5000 | 0.204  0.197  0.204 15.4 24.4 10.5
3000 6000 || 0.234  0.227  0.214 26.6 21.4 58.7
3500 7000 || 0.246  0.251 0.255 50.1 26.8 36.2
4000 8000 || 0.262  0.271 0.248 90.2 25.7 36.2
4500 9000 || 0.265  0.266  0.265 52.5 69.8 40.6
5000 10000 || 0.278  0.293  0.304 253.3 170.1 121.1

Table 6: Comparison of three variants of IRL; methods for logistic loss with p = 0.1

Problem Objective Value CPU Time

m n IRL;-1-v  IRL;-2-v  IRL;-3-v | IRL;-1-v  IRL;-2-v  IRL;-3-v

500 1000 0.069 0.085 0.090 0.7 0.2 0.1
1000 2000 0.100 0.105 0.097 3.5 1.6 1.3
1500 3000 0.149 0.143 0.146 2.9 2.3 1.4
2000 4000 0.166 0.166 0.166 5.4 7.6 2.6
2500 5000 0.189 0.194 0.184 16.6 11.4 6.0
3000 6000 0.224 0.237 0.231 9.0 20.8 3.5
3500 7000 0.241 0.246 0.245 22.7 16.1 4.4
4000 8000 0.269 0.271 0.266 34.8 24.1 14.7
4500 9000 0.265 0.260 0.238 45.9 37.6 25.9
5000 10000 0.288 0.303 0.293 86.7 23.5 17.3

IRL; method and the new variants generally outperform the existing IRL; methods [20, 17].

Recently, Zhao and Li [35] proposed an IRL; minimization method to identify sparse so-
lutions to undetermined linear systems based on a class of regularizers. When applied to the
l, regularizer, their method becomes one of the first type of IRL; methods discussed in Sub-
section 3.1. Though we only studied the [, regularized minimization problems, the techniques
developed in our paper can be useful for analyzing the iterative reweighted minimization meth-
ods for the optimization problems with other regularizers. In addition, most of the results in
this paper can be easily generalized to [, regularized matrix optimization problems.
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Table 7: Comparison of three IRL; methods for logistic loss with p = 0.5

Problem Objective Value CPU Time

m n IRL;-1 TIRL;-2 IRIL;-3 | IRL;-1 IRL;-2 IRL;-3

500 1000 || 0.127  0.127  0.132 2.5 0.7 0.5
1000 2000 | 0.158  0.158  0.158 5.3 1.9 1.4
1500 3000 | 0.202  0.203  0.202 8.9 9.2 3.9
2000 4000 | 0.236  0.230  0.230 15.7 19.3 8.8
2500 5000 || 0.256  0.256  0.255 12.4 7.8 7.9
3000 6000 | 0.285  0.280  0.283 24.1 48.1 18.4
3500 7000 | 0.316  0.316  0.316 29.5 22.9 13.7
4000 8000 || 0.319  0.319  0.319 50.2 414 39.8
4500 9000 || 0.331 0.333  0.333 69.5 57.5 48.4
5000 10000 || 0.358  0.358  0.358 94.4 86.2 69.3

Table 8: Comparison of three variants of IRL; methods for logistic loss with p = 0.5

Problem Objective Value CPU Time

m n IRL1—1 IRL1—2 IRL1—3 IRL1—1 IRL1—2 IRL1—3

500 1000 || 0.127 0.127 0.127 0.2 0.1 0.1
1000 2000 || 0.157 0.155 0.157 1.2 1.1 0.8
1500 3000 | 0.206 0.203 0.206 1.8 3.1 1.4
2000 4000 || 0.230 0.234 0.230 4.0 3.2 4.1
2500 5000 || 0.254 0.258 0.253 9.1 6.0 5.5
3000 6000 || 0.282 0.285 0.282 12.5 15.2 9.0
3500 7000 || 0.312 0.311 0.313 11.5 25.2 12.4
4000 8000 || 0.326 0.320 0.325 32.2 32.8 12.0
4500 9000 || 0.333 0.333 0.333 23.7 22.9 20.7
5000 10000 || 0.359 0.357 0.358 16.9 21.7 15.8
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