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As a summary, we organize the supplementary material as follows. We first restate basic notations
and definitions in Section 1, then move on to restate the HSPG method in Section 2. Next we
restate convergence analysis theorems with corresponding proofs in Appendix C. Finally, we present
additional experimental setting and numerical results in Appendix D. For ease of reference, we
highlight the referenced points appeared in the main body of paper as below:

o The sufficient decrease of Half-Space Step (Lemma 1 in the main body) is restated as
Lemma | with detailed proof in Appendix C.1.

e The projection region of Half-Space Step is presented in Appendix A.
e The Non-Lipschitz continuity of ¥ around the origin point is revealed in Appendix B.
e Proofs of Theorem 1 and 2 are shown in Appendix C.2 and C.3 respectively.

e Proofs of (Proposition 1 in the main body) is reordered as Proposition 2 provided in
Appendix C.4.

e Additional linear and logistic regression experiments are reported in Appendix D.1 and D.2.

e The procedure of fine tuning ¢ and final f comparison in non-convex experiments are
described in Appendix D.3.

1 BASIC NOTATIONS AND DEFINITIONS

Consider the mixed ¢; /¢5-regularized optimization problem (Group Lasso) in the form

N
o def 1
minimize {¥(@) € f(x) + X2(e) = 5 3 filw) + 2 llaly I}, )
i=1 geg
where A > 0 is a weighting factor, ||| denotes ¢3-norm, f(z) is the average of numerous N

continuously differentiable instance functions f; : R” — R.

Since that fundamental to Half-Space Step is the manner in which we handle the zero and non-zero
group of variables, we define the following index sets for any z € R™:

%) :={g9:9€G, [z], =0} andI;’éO(x) ={g:9€G,[z], #0}, 2)

where Z°(z) represents the indices of groups of zero variables at x, and Z7°(z) indexes the groups
of nonzero variables at z.

To proceed, we further define an artificial set that x lies in:

S(z) = {z eR"™: [z];[x}g > € ||[gc]g||2 if g € 77%x), and [2], = 0if g € Io(x)} U{O}, 3)

which consists of half-spaces and the origin. Hence, x inhabits S(zy), i.e., z € S(zy), only if: (i)
[z], lies in the upper half-space for all g € Z7°(x}) for some prescribed € € [0,1); and (ii) [z],
equals to zero for all g € Z9(zy).

In HSPG, Half-Space Step involves minimizing ¥(z) over Sy, as follows:

Tht1 = argr;lin U(z) = f(x) 4+ AQ(x). 4)
TESK
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A novel group projection operator is used to solve (4) and effectively promote group sparsity, so
we need the following definition of the novel half-space group projection operator which projects a
group of variables to zero if it falls outside of Sj:

[PTOJSk (z)]g = { [Z]g lf [Z};—[xk]g > € ||[xk]gH27 (5)

0 otherwise.

The above projector of form (5) is not the standard Euclidean projection operator in most cases, but
still satisfies the following two advantages: (i) the progress to the optimum is made via sufficient
decrease property; and (ii) effectively project groups of variables to zero simultaneously. In contrast,
the Euclidean projection operator is far away effective to promote group sparsity, as shown in Figure 1
in the main body of this paper.

2 THE HSPG METHOD

In this section, we restate our main algorithm HSPG (Algorithm 1), and the subroutines to proceed
a Prox-SG Step (Algorithm 2) and a Half-Space Step (Algorithm 3).

Algorithm 1 Outline of HSPG for solving (1).

1: Input: 79 € R", ag € (0,1),e € [0,1),and Np € Z*.
2: fork=0,1,2,... do

3: if £ < Np then

4: Compute x4+ + Prox-SG(zy, ax) by Algorithm 2.

5: else

6: Compute x1 « Half-Space(z, ay, €) by Algorithm 3.
7: Update ag4 1.

Algorithm 2 Prox-SG Step.

1: Input: Current iterate x, and step size ay.
2: Compute the stochastic gradient of f on mini-batch By,

Vi, (zk) + |B | > Vfi(ak). (6)

1€By,

3: Return zp1 ;1 < Prox,, xo() (21 — V5, (71)) .

Algorithm 3 Half-Space Step

1: Input: Current iterate xy, step size oy, and e.
2: Compute the stochastic gradient of ¥ on Z7° (xk) by mini-batch By,

[WBk (xk)]I¢U (zx) < T2 Z I#U(xk) (7
‘Bk| 1€By

Compute [5319+1]I#0(zk) < [3;‘19 — akv\IJBk (:L‘k)]1¢0(xk) and [i’k+1]IO(zk) ~— 0.
for each group g in Z7°(z;,) do
if [F141]g [2x]y < €ll[zal,]|” then
[Zrt1]g < 0.
Return zy4 1 < Tp41.

N R
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A PROJECTION REGION

In this Appendix, we derive the projection region of HSPG, and reveal that is a superset of those
of Prox-SG, Prox-SVRG and Prox-Spider under the same «;, and A.

Proposition 1. The Half-Space Step of HSPG yields next iterate xy11 based on the trial iterate
Trp+1 = xp — ax Vfs, (zk) as follows for each g € T7%(xp)

(], = 4 Bels = ORI FlEealglods > (A + ) ol ®)
‘ 0 otherwise.
Consequently, if || [Zr+1]g]| < ar, then [x141]g = 0 for any € > 0.
Proof. For g € T7%(x1,) N Z7°(xx11), by Algorithm 3, it is equivalent to
[k]g ! 2
T — akaBk(l'k) - ak)‘”[xk} || [.'Ek]g > € ||[xk]gH )
9
. T ' : ©)
[Ert1lg [2r]g — anA[zr]gll > €lllza]gll”,
[Brr1]y [2klg > (ar) + € ||[zr]g]]) [zl -
Similarly, g € Z7°(x3) (Z°(xx11) is equivalent to
[k]g ! 2
zp — arVfp, (x1) — arA [zk]g < elllznlgll™
Moall),
LT 2 (10
[Ertalg [2r]g — anA|[[zr]gll < €lllza]gll”,
[Frs1lg [2rlg < (X +elllzalgl) Il [zelgll
If || [Zr41]g]| < agA, then
[#r41]g [2n]g < MEnlgll orlgll < ardllzrlgl - (1

Hence [xj1]4 = 0 holds for any e > 0 by (10), which implies that the projection region of Prox-SG
and its variance reduction variants, e.g., Prox-SVRG, Prox-Spider and SAGA are the subsets
of HSPG’s. O
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B NON-LIPSCHITZ CONTINUITY OF V¥/(z) ON R”

The first-derivative of W(x) at 2 # 0 can be written as

g

VU(x) = Vf(z) + 2D MQH (12)
geg

We next show % is not Lipschitz continuous on R™ if |g| > 2. Take a example for [z], =

(r1,22)" € R2, and select 71 = (t,ait),ro = (t,ast),a; # az and t € R. Then suppose there
exists a positive constant L < oo such that Lipschitz continuity holds as follows
X1 T9

‘ o]l 2]l
(170’1) _ (1,@2)
Vita?  /1+d2

holds for any ¢ € R, and note the left hand side is a positive constant. However, letting ¢ — 0, we

] < Liles —
13)

< Llay — az| - [¢]

have that L — oo which contradicts the L < co. Therefore, % is not Lipschitz continuous on R2,
g
specifically the region surrounding the origin point.

Although [V¥ ()] 720 (,) is not Lipscthiz continuous on R™, the Lipschitz continuity still holds on by

excluding a fixed size ¢2-ball centered at the origin for the group of non-zero variables Z7°(z) from
R™. For our paper, we define the region where Lipscthiz continuity of [V¥ ()] 70 (4 still holds as

X = {x: ||[x],]| > 61 foreach g € T7°(2), and [z], = 0 for each g € Z°(x)}. (14)
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C CONVERGENCE ANALYSIS PROOF

Our analysis uses the following assumption that is assumed to hold throughout this section.

Assumption 1. Each f; : R® = R, fori =1,2,--- , N, is differentiable and bounded below. Their
gradients Vf;(x) are Lipschitz continuous, and let L be the shared Lipschitz constant.

Denote the sets of groups which are projected or not onto zero as
Gr :=T7"(a) [ | Z°(wp41), and (15)
Gr :=T7%(a) [ 27 (wh41)- (16)

Denote X := {x : ||[z]4|| > 01 for each g € G} where the Lipschitz continuity of V¥ ;(x) still holds
by excluding a £5-ball centered at the origin with radius d; from R™. Let M denote one upper bound
of [[0W]| and [|¢]|-

Additionally, establishing some convergence results require the below constants to measure the least
and largest magnitude of non-zero group variables in x*,

1 .

0<dy = 3 en [[z"]g]l,and (17)
1

0<de:== max |[z"]4]. (18)

2 geT#0(z*)

and a subsequent results of strict complementary assumption on any 5 uniformly,

o N
0< 3= ,in A= Vfs(")gl) (19)

And denote the following frequently used constant R describing the size of neighbor around z*.

— 2 _ 2 2
- { (81 + 2685) + /(0 T 2602)% — 425, + 4ed } i
€

L & (20)

Remark: (20) is well defined as 0 < € < g, and degenerated to d; as € = 0.

C.1 SUFFICIENT DECREASE OF PROX-SG STEP AND HALF-SPACE STEP

Our convergence analysis relies on the following sufficient decrease properties of Half-Space Step
and Prox-SG Step.

Sufficient Decrease of Half-Space Step: We restate Lemma 1 presented in the paper main body
formally as the below Lemma 1 with corresponding proof as follows.

Lemma 1. Suppose x, € X as (14). Algorithm 3 yields the next iterate xy11 as Projg, (2 —
0¥, (z1)) and the search direction dy, :== (Ty4+1 — i)/, then

(i) dy, is a descent direction for ¥, (x1), i.e., d;a%k (zx) < 0; and

(ii) the objective function value Vg, (x41) satisfies

s, (er) < Wiy (o) — (o0 — 252 ) 5 0w, ol - (L5 - 2) 3 lfasll

9€Gy 9€Gy

@n

Proof. It follows Algorithm 3 and the definition of Qk and Gk as (16) and (15) that 541 = g +agdy
where dj, is

—[0Vg, (zk)]y ifge€ Qk = T70(x,) N T70(w311),
[dilg = { —[zklg/ ok if g € G = I7 (1) N Z° (k1) (22)
0 otherwise.
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We also notice that for any g € ,C';k, the following holds

21, — axdUp, (21)] [2x]y < € |l[zxlgll”

(1 =) lllzelgl* < ar[dPs, ()] [zrly-

For simplicity, let Iffo := I7%(xy,). Since [dx], = 0 for any g € Z°(xy,), then by (22) and (23), we
have

(23)

A 0Us, (vk) = [dk] 0[OV s, (1)) 20

== X lovs, LI~ Y o]} 0%, (o),

gEGk gegk (24)
1
<= > 0Ys, (@)l® = > Pl S fzklol* <0,
9€Gk g€l "

holds for any e € [0, 1), which implies that dj, is a descent direction for ¥p, (x).

Now, we start to prove the suffcient decrease of Half-Space Step. By the descent lemma, x; € X
and the Lipschitz continuity of [0¥5, |70 on X', we have that
k

2

L
Vg, (xg + agdy) < Vg, (zx) + Oék[a\I’Bk (xk)]—zrk#o [dk}l—zéo + —a% H[dk]zzéo (25)

2

Then it follows (22) that (25) can be rewritten as follows

\I/Bk (:L'k + Otkdk)
2

L
<, (21) + aklOWs, (@1)] Lo dil o + 50 || [dil o

v, (20) — 3 0%, Gl (n — Lot ) = 3 {{0ve, o] e - 3

9€Gk 9€Cr,

ol

(26)

Consequently, combining with € € [0, 1) and (23), (26) can be further shown as

a2 — €
i, (o11) < V(o) ~ (= %5 ) 3 10w, (ol ~ (1= 5 ) 3 Mlaulo P
gEGk

Oék_Q

which completes the proof.

Sufficient Decrease of Prox-SG Step: The second lemma is well known for proximal operator
under our notations. We include this proof for completeness.

Lemma 2. Line 3 of Algorithm 2 yields that xy+1 = ©i, — ak€a, B, (Tk), where

Ear B (k) € — (Vfp, (z1) + A0Q(k41)) - (28)

And the objective value ¥, satisfies
s, (1) < s, (1) (0~ 55 ) o ()| 9)

Proof. 1t follows from the line (3) in Algorithm 2 and the definitions of proximal operator that

. 1
tper = argmin o |l — (ax — Vi, (21))|* + AQ(x)
zeR” (673 (30)
. 1
= argmin Vfg, (mk)—r(x —xk) + AQ(x) + Sar [l — kaQ
rER™ (077
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By the optimal condition, we have

1
0e ;k(ﬁk+1 — xk;) + Vka (l'k;) + AaQ($k+1). (31)
Since xp11 = Tk — Akay B, (Tk), We have
0 € —&a, B, (k) + VB, (xK) + NOQUzk41), (32)
which implies that
Sar.Bi (Tk) € Vip, (zk) + A0QU(2)11). (33)
And thus there exists some v € 9Q(x 1) such that
San.Bi (Tk) = VB, (z1) + Av. (34)

By Lipschitz continuity of Vfg, and convexity of (-), we have

I8 (@is1) = [ (2k — ka8, (T1)
2 (35
< s (o4) — @0V, () € () + 5 [, ()

and
AMUxp41) = ANUx) — ka8, (Th))
< AQak) + Mo 2k — ka5, (Tk) — k) (36)
AQ(xg) — ak)\ngak’Bk (k).
Hence, by (34), (35) and (36), the objective U, (x41) satisfies

U, (Trt1) = fBe (Trg1) + AU 2k41)
2
Ska ('Tk) - Olk:vak (xk)Tgak,Bk (‘Tk) + % ||€O¢k,Bk (wk)”Q + )\Q(xk) _ ak)\ngakak (xk)

2
:\IlBk (xk) - ak’(vak (xk) + )\U)T'SoﬂmBk (xk) + % HgOék,yBk (mk)HZ

2
a’l
v, (a1) = (1 = %5 ) om0
which completes the proof. O

According to Lemma 1 and Lemma 2, the objective value on a mini-batch tends to achieve a sufficient
decrease in both Prox-SG Step and Half-Space Step given oy, is small enough. By taking the
expectation on both sides, we obtain the following result characterizing the sufficient decrease from
\Il(xk) to B [\I/(.’L‘k+1)]

Corollary 1. For iteration k, we have
(i) if kth iteration conducts Prox-SG Step, then

BW(ke)] < W)~ (o0 — 260 B o (0] ] @

(ii) if kth iteration conducts Half-Space Step, xj, € X, then

BWn) < ¥o- Y (o= AL B [l0ws, ] - (20 - £) T sl

geék gegk

(38)

Corollary 1 shows that the bound of ¥ depends on step size ay, and norm of search direction. It
further indicates that both Half-Space Step and Prox-SG Step can make some progress to optimality
with proper selection of ay.
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C.2 PROOF OF THEOREM 1

Toward that end, we first show that if the optimal distance from z, to the local minimizer z* is
sufficiently small, then HSPG already covers the supports of z*, i.e., Z79(z*) C Z7°(xy,).

Lemma 3. If ||z — 2*|| < R, then T7°(x*) C T7(xy,).

Proof. Forany g € I7°(x*), by the assumption of this lemma and the definition of R as (20) and &,
as (17), we have that

Ilz"]gll = Marlgll < llzx = 27]oll < [lox — 27| < R < 61 (39)
llzklgll = N[zl = 01 = 261 = 61 = 61 > 0
Hence ||[zx]y]| # 0, i.e., g € T7°(x). Therefore, Z7(x*) C T70(xy). O

The next lemma shows that if the distance between current iterate x and x*, i.e., |z, — 2*|| is
sufficiently small, then * inhabits the reduced space S, := S(xx).

2
Lemma 4. Under Assumption 1, if 0 < e < g—;, |zr — 2*|| < R, then for each g € T7°(x*),

[zk]y [27]g > € [[[za]g|l” (40)

Consequently, it implies x* € Sy, by the definition as (3).

Proof. Tt follows the assumption of this lemma and the definition of R in (20), §; and § in (20), (17)
and (18) that for any g € Z7°(z*),

zrlgll < llz"]gll + R < 262 + R, (41)

and the | — (31 + 2€d2) + /(81 + 2€52)2 — 4€25, + 4ed7 | /e in (20) is actually the solution of €22 +
(4€03 + 261)z + 4€d3 — 462 = 0 regarding z € RT. Then we have that

[z, — " + 2™y [27],

=l — "]y [2"]g + ll[=*]lI”

> (|11 = Iz — 21l 1 [2"], @2)
= =" Jgll (Ul [z"]g Il = Il — 2*]411)

>261(20; — R) > €(265 + R)?

e lllzalgl®

B
ol
Q
X
P
Q

Il

v

holds for any g € Z7°(z*), where the second last inequality holds because that 26, (26, — R) =
€(202 + R)?>as R = [—(51 + 2€69) + /(01 + 2€02)2 — 46255 + 465%:| /€. Now combing with the
definition of Sy, as (3), we have x* inhabits S, which completes the proof. O

Furthermore, if ||z — 2*|| is small enough and the step size is selected properly, every recovery of
group sparsity by Half-Space Step can be guaranteed as successful as stated in the following lemma.

2517R76(262+R)

Lemma 5. Suppose k > Np, ||z —2*|| < R 0<e < gg;;g and 0 < ap < =—7;7"2—,

then for any g € Gy, = T7%(x,) N I%(xxy1), g must be in I0(x*), i.e., g € I°(z*).

Proof. To prove it by contradiction, suppose there exists some g € Gy such that g € I7%(x*). Since
g € Gr = I7%x) (N Z°(x441), then the group projection (5) is trigerred at g such that
[Ert1ly [2r]g = [28 — aVEB, (21)], [2k]g

2 2 (43)
= gl — ar[V¥s, (z0)]y [2x]y < € [llorlgll”
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On the other hand, it follows the assumption of this lemma and g € Z7°(x*) that
ek — 2ol < [lzx — 27| < R (44)
Combining the definition of d; as (17) and J- as (18), we have that

aelgll = [z*]gll = R > 261 —
aelgll < [z*]gll + R <262+ R
M

(45)

It then follows 0 < ay, <

25
€< 251+R,that

, where note 267 — R — ¢(202 + R) > 0 as R < ¢; and

[Frg1]y (2] =

Iklgl
> lerlgl” = an IV, ()]l il
= [llzrlgll (Mznlgll = cn Vs, (2x)lg )
> [lfzrlgl (llzalgll — M)
> [|fzr]gll (201 = R) — a M]

(46)
201 — R —¢(252 + R)

> [I[zrlgll | (261 = R) — i M
> [|[zxlgll [(261 — R) — 201 + R+ (202 + R)]

2 ellzrlgll (202 + R)

> el|[zl

which contradicts with (43). Hence, we conclude that any g of variables projected to zero, i.e.,

g € Gr = T7%(2,) (Z° (x4 1) are exactly also the zeros on the optimal solution z*, i.e., g €
I0(x™). O

We next present that if the iterate of Half-Space Step is close enough to the optimal solution z*,
then z* inhabits all reduced spaces constructed by the subsequent iterates of Half-Space Step with
high probability. To establish this results, we require the below two lemmas. The first bounds the
accumulated error because of random sampling.

Lemma 6. Givenany 6 > 1, K > Np, letk := K +t,t € Z" |J{0}, then there exists a, = O(1/t)
and |By| = O(t), such that for any y, € R™,

3R?
e I ;akl\esk(yt)llz < SaRTD

holds with probability at least 1 — 0%

Proof. Define random variable Y; := ag1¢|les., (y¢)||2 forall £ > 0. Since {y; }?° are arbitrarily
chosen, then the random variables {Y; }72 are independent. Let Y := > ° ) V;. Using Chebshev’s
inequality, we obtain

P (v > Ely] + 0yNarV]) < (v ~Elv]| > 0y/NarY]) < 912 @)

And based on the Assumption 1, there exists an upper bound o2 > 0 for the variance of random noise

e(x) generated from the one-point mini-batch, i.e., B = {i},i = 1, ..., N. Consequently, for each
2 2
t > 0, we have E[Y;] < \;‘M and Var[Y;] < 5 g“ T+ then combining with (47), we have
Y <E[Y] + 6/ Var[Y] (48)
0o 2 2
QAK4t0 Y419
< +6- (49)
z:: \/ |Bk+t Z |BK+t|
> OéK+tO' s AR 4+¢0 ad AR 4+t0
< +0- Y ——==(1+90) (50
=0 V1Bt RY |BK+t ; V|Br 4t
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holds with probability at least 1 — 0—2 Here, for the second inequality, we use the property that the

equality E[Z;’% 0 Y] = 322, E[Yi] holds whenever »_,° , E[|Y;]] convergences, see Section 2.1 in

); and for the third inequality, we use % < 1 without loss of generality as
K+t

the common setting of large mini-batch size and small step size.

Given any 6 > 1, there exists some oy, = O(1/t) and |B;| = O(t), the above series converges and
satisfies that

> QK410 3R?
(1+0) <
tz: VIBr+i] ~ 8AR+1)
holds. Notice that the above proof holds for any given sequence {y; };2, € X'°°, thus
= 3R?
R —

holds with probability at least 1 — % O

The second lemma draws if previous iterate of Half-Space Step falls into the neighbor of z*, then
under appropriate step size and mini-batch setting, the current iterate also inhabits the neighbor with
high probability.

Lemma 7. Under the assumptions of Lemma 6, suppose ||xx — x* || < R/2; for any ! satisfying

K<{<K+10<a,<min{t 22=0cCRR g > N N gnd ||z, — 2*|| < R holds,
then
|zxte — 2" < R. (5D

holds with probability at least 1 — 55

Proof. It follows the assumptions of this lemma, Lemma 5, (15) and (16) that for any ¢ satisfying
K<Ii<K+t )
I[z*]gll = 0, for any g € Gy. (52)

Hence we have that for K < ¢/ < K + ¢,

lzers —a*|®

= Z l[ze — 2% — VU (z) — e, (xe)] 24 Z [ze — =™ — x4lg ||

9€Ge 9€Gk
=Z{mxe—x*1g\|2—2aem—x*J;[w<u>+em<xe>lg+az||[ (z0) + es, (@]} + > lla*
9€Ge 9€G,

= > {lllze = 2"y = 2aelee — o*)] [V (we)]y — 20elze = 27)] [es, (@e)]y + of |[VE (@) +es, mnguz}
96@4

<Y e =", = [V e)lgl* (25 = a?) = 2aulae — 1] les, (20)ly + of llles, (@) |

gege
+ 202 [V\If(xz)]T[eB[(xf)]

<3 e = 271617 = V8 (o)) (2f - a/) + 20 [|[ze — 2"l |[es, (ze)]g|l + oF ll[es, (z2)],
9€G,
+20¢?|HW($ )] H llles, (ze)lgll

<3 e = 2717 = V8 (o)) (25 - az) (200 + 207 L) [[[ex — 2%l ll[es, (z0)]g ]| + aF |lles, (z)]g])*
9€G,

< 3 {llwe =2l = V@@l (25 = af) | + (20 + 203L) lze = 2° | lles, (o)l + af lles, (o)
€6,
’ (53)

10
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On the other hand, by the definition of eg(x), we have that

es(x) Z[Ws(x)—w(w)]m(x)=[sz3( ) = Vf(@)lz0(a)

=15 Z Vfj(@)lz#0(2) — i Z[sz( )70 (2)

JjEB i=1
NZ[|B| Vis(@lzsote) = V() I*”“”]

N

[Vfi(2)]z20(2) 54
25

ss

|B|
=N ;3 { [V (@)l z20(2) N sz J7#0(a)
J z&B

Thus taking the norm on both side of (54) and using triangle inequality results in the following:

B N

leato)l < 5 3 | T N9 @zsenl] + 5 S IFh @z |
i=1
igB

jeb (55)
<+ |B||B| Bl + (v B < 2B
Since oy < 1, and |By| > N — i hence o ||es, (z¢)| < 1. Then combining with cp < 1/L, (53)
can be further simplified as
[zl
< 3 {lle =2l = V@@l (25 = af) } + (20 + 203L) lze = 2* | lles, (o)l + af e, (o))

9€Ge

* 2 1 2 * 2

<> {Il[fw = lgl” = 2z VROl ™ p + daellze — 27|l [les, (z0)] +af |les, ()|
9652

<lwe — 2| + day [|lze — 2*|| [les, ()| + e [les, ()|

(56)
Following from the assumption that ||z, — z*|| < R, then (56) can be further simplified as
lzepr — a1 < llwe — a*|* + 4R |les, (zo)l| + a les, (o) 57)
<llze —a*|* + (4R + Vo |les, (x)]|
Summing the the both side of (57) from £ = K to { = K +t — 1 results in
K+t—1
lzree — 2| < llzwe — 2| + (4R +1) D arlles, (zo)l| (58)
=K
It follows Lemma 6 that the followng holds with probability at least 1 — 0%,
3R?
Z arlles, (x|l < 7= (59)
= 4(4R+ 1)
Thus we have that
K+t—1
lrce — 2| < llzie =2 + (4R +1) > arlles, (zo)]|
=K
<ok =P+ AR +1) Y aslles, (z0)] (60)
=K
R? 3R? R? 3R?
<—+@lR+1)—— —<R?
Sy rURTDIETy STt S F

11
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holds with probability at least 1 — 9%, which completes the proof.
O

Based on the above lemmas, the Lemma 8 below shows if initial iterate of Half-Space Step locates
closely enough to z*, step size aj, polynomially decreases, and mini-batch size Bj, polynomially
increases, then z* inhabits all subsequent reduced space {Sk}2 ;- constructed in Half-Space Step
with high probability.

Lemma 8. Suppose ||xK 2| <& K>Np, k=K +t teZt, 0 <o =0(1/(VNt) <

min {2(1L <) 1 28— 6(%ﬁ'R)} and |Br| = O(t) > N — 53;. Then for any constant T € (0, 1),
|z — || < R with probablllty at least 1 — 7 for any k > K

Proof. It follows Lemma 4 and the assumption of this lemma that z* € Sk . Moreover, it follows the
assumptions of this lemma, Lemma 6 and 7, the definition of finite-sum f(z) in (1), and the bound of
error as (55) that

1\ O(N=K)
P e loslo-al < B2 (1-55) z1on 6D

where the last two inequalities comes from that the error vanishing to zero as |By| reaches the upper
bound N, and 6 is sufficiently large depending on 7 and O(N — K).

Corollary 2. Lemma 8 further implies x* inhabits all subsequent Sy, i.e., x* € Sy for any k > K.

Next, we establish that after finitely number of iterations, HSPG generates sequences that inhabits in
the feasible domain X where Lipschitz continuity of ¥ holds.

Lemma 9. Suppose the assumptions of Lemma 8 hold, then after finite number of iterations, all
subsequent iterates xj, € X with high probability.

Proof. 1t follows Lemma 8 that all subsequent xy, satisfying ||z, — 2*|| < R with high probability.
Combining with Lemma 3, we have that Z7°(z*) C Z7%(z},) for all £ > K with high probability.
Then for any g € Z7%(x},), there are two possbilities, either g € Z7°(z*) or g € Z°(x*). For the
first case g € Z79(z*) N Z7° (w1 ), it follows the definitions of R as (20) and &; as (17) that

llen — 2ol < llox — 27| < R <6
Iz Tgll = ll[zlgll < 61 (62)
zrlgll = Nlz"]gll — 61 > 261 — 61 = &
For any g € Z°(2*) (N Z7° (=), by Algorithm 3, its norm is bounded below by
01 = [k — 2"]gll = llwlgll = € lllzxlqll (63)
where by the Theorem 2 will shown in Appendix C.3, if ||[zx]4]] < % then [zj41]4 equals to

zero and will be fixed as zero since Algorithm 3 operates on S, as (3). Note ap, = O(1/t), follow-
ing ( , , Theorem 4) and ( , , Theorem 3.2), E[||[zx],]°] =
O(1/t). If € > 0, then after finite number of iterations O(1/€?), g € Z°(z*) (Z7°(x%) becomes
zero. If € = 0, note By = O(t) and f is finite-sum, then similar result holds by ( . s
Theorem 2.3, Theorem 3.2) (f needs further strongly convexity on X). Hence with high proba-
bility, after finite number of iterations, denoted by 7', all subsequent xi, & > K + T inhabits X.
Regarding (1] e70(2) (1 7#0(2y) for K < k < K + T, note € ||[z]y| is also bounded below by
constant €7 ||[z],|| > 0 given 2, for similicity, denote the Lipschitz constant of [V (z)], as L
as well.

12
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We now prove the first main theorem of HSPG, i.e., Theorem 1.

201—R

. > . 62
Theorem 1. Suppose f is convex on X, € € [O,mln{i, ssrnt ) v — 2% < L for some K >
(0, min{ 2(1 9 1 261—R—J\54(262+R) 1

Np. Setk := K +t, (t € ZT), step size a, = O(ﬁ) T
and mini-batch size |By| = O@) < N — .. Then for any 7 € (0,1), we have

oM
{z1} converges to some stationary point in expectation with probability at least 1 — 1, ie.,

Plimg— o0 E[[[€a, 8, (z6)[] =0) 21— 7.

s

Proof. We know that Algorithm 1 performs an infinite sequence of iterations. It follows Corollary 1
that for any £ € Z7,

B[ (zx)] = E[¥(zer1)] = D {E[(xr)] — E[¥(zp41)]}

> 3 (- BE) S e[ ]+ Y (- 5) T el

K<h<t 9€6s K<h<t g€

(64)

Combining the assumption that ¥ is bounded below and letting ¢ — co, we obtain

Z@—)ZE[H Olll*] + Z( 3) Tl < (o)

E>K >K 9€GK

By Algorithm 3, variables on Z°(x;,) are fixed during kth Half-Space Step and n is finite, then the
group projection appears finitely many times, consequently,

Z(ak —)Zﬂxk < . (66)

k>K 9€Gk

Thus (65) implies that

> <ak - > > E [ll sl } (67)

k=K 9€Gk
-y w Y E[Iel] - ¥ S Bl < 68)
k2K gegy k2K gegy

Since a = O(1/(v/Nt)), then Doksr Ok =o00and d s a3 < oo. Combining with (67) and the

boundness of OV, it implies
> an Y E [V ),)°] < 0 69)
k>K  ged,

By > >k @x = oo and (69), we have that

liminf S E [H[V‘I’(Jck)]gHQ} =0 (70)

k>K -
g€k

then there exists a subsequence K such that

Jim 37 [[|[V ()l P] = 0 an
9€GK

It follows from the assumptions of this theorem and Lemma 3 to 8 and Corollay 2 that with high
probability at least 1 — 7, for each k > K, 2* inhabits S. Note as |B;| = O(t) linearly increases,
the error of gradient estimate vanishes. Hence, (71) naturally implies that the sequence {xj }rex
converges to some stationary point with high probability. And we can extend C to {k : k > K}
due to the non-decreasing distance to optimal solution as shown in the Lemma 8. By the above, we
conclude that

P(Jim B (|a, s, (22)[] = 0) > 1 . (72)

O

13
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C.3 PROOF OF THEOREM 2

In this Appendix, we compare the group sparsity identification property of HSPG and Prox-SG. We
first show the generic sparsity identification property of Prox-SG for any mixed ¢; /¢, regularization
forp > 1.

Lemma 10. If ||z — 2*|,, < min{ds/L, axds}, where 1/p+1/p" =1 (p' = o0 if p = 1), then
the Prox-SG yields that for each g € I°(x*), [x)41]y = 0 holds, i.e., I°(z*) C I%(zj41).

Proof. 1t follows from the reverse triangle inequality, basic norm inequalities, Lipschitz continuity of
Vf(x) and the assumption of this lemma that for any g € G,

119, @0)lally = 1197, (@ ally < 1V, (@) = Vs, ()l
< [V, (o8) = Vs, (7)1l 73

. 0.
§L||;vk—x Hp/SwaS:(Sg.

By (73), we have that for any g € Z°(z*),
1[Vfs. (@)lgll, < VS5 (2")]gll,, + d3

(74
<A—203+03=X\—03
Combining (74) and the assumption of this lemma, the following holds for any a, > 0 that
Ik — ar Vs, (@i)lgll,, < llznlgll, + e Vis, (@r)lgll,, s)
< apds + ap(A —03) = apA
which further implies that the Ecludiean projection yields that
Proji ., cn) ([ — Vs, (21)]g) = 2 — aw Vs, (@0l (76)

Combining with (76), the fact that proximal operator is the residual of identity operator subtracted by
Euclidean project operator onto the dual norm ball and [z}], = 0 for any g € Z°(z*) ( , ),
we have that

[Trt1]g = Proxakw.”p([xk — Vs, (Tr)]g)
= [I — Projg(”_||p,7aw)} [xk — o Vfg, (xk)]g 77
= [xr — o VB, (Cﬂk)]g — [k — arVfB, (xk)](] =0,

consequently Z°(z*) C Z°(xy41), which completes the proof. O

Now we establish the group-sparsity identification of HSPG as the restated Theorem 2.

Theorem 2. If k > Np and ||z, — z*| < %, then HSPG yields next iterate x1 such that
IO(Z‘*) g IO($k+1).

Proof. Suppose ||z — z*|| < % There is nothing to prove if g € Z°(z*) (N Z%(zx). For

g € I°(x*) N Z7° (), we compute that

21 — Vs, (z1)], [21]g — € lllze]g]?

~ ool — e Vs, (@] el — < el
_ ) el '
~(1 = oI (19, (o)l + A2 )y s

=(1 =) [[[erlyI” = ax Vs, (21)]g [zaly — A [l [zl

= lfzxlg[ {1 = ) [[fzxlgll + an V5, (21)]g ]l — arA}

14



Under review as a conference paper at ICLR 2021

By the Lipschitz continuity of Vf, we have that for each g € Z°(z*) N Z7°(x),
IVfBi (1) = Vi, (2)]gll < L[z — 2%l = L || [z],]l

x (79
IV (e)lgll < Lllznlgll + 1[VFs, (27)] |
Combining with the definition of d5, which implies that ||[Vfj, (z*)]4|| < A — 283 that
IV ()]gll < Llfznlgll + A — 203 (80)
Hence combining with ||[x]4]| < %ﬁf, (78) can be further written as
21 — V3, (z1)], [w1]g — € lllze]gl?
< Nrlg[H {1 = €) [lfa]gll + cn [[VF5, (1)]g ] — arA}
< NrlgH {1 = €) [lfwa]gll + an L [fzk]gll + arA — 20003 — arA}
= [lfzalgl[ {1 = e+ ar L) ||[zx]g]l — 20193} (81)
2ak53
<ol {1 = e D) ;22— g0}

= llzlgl (2a03 — 20,03) = 0.

which shows that [z, — ar Vg, (mk)]; K]y <€l [wk]g||2. Hence the group projection operator is

trigerred on g to map the variables to zero, then g € Io(xk+1), ie., [$k+1]g = 0. Therefore, the
group sparsity of #* can be successfully identified by Half-Space Step, i.e., Z°(z*) C Z°(xj41).

O

In the end, if further assumptions hold, we can further show its group-support recovery.

Corollary 3. Under the assumption of Theorem 2, moreover, if |z — 2*|| < R, 2* € S, 0 <
€ < min {g, ggélg} and oy, < %PR*M, then I°(z*) = I%(wp41) and T7°(xpyq) =
T70(z").

Proof. Moreover, besides ||z — 2*|| < %, suppose ||z — 2*|| < R, 2* € Sk, 0 < e <

2
min {%, gg;g} and o, < 2‘51%_—1\}(262%. Then z* € Sy, indicates that 770 (z*) C Z79(zy) by

the definition of S. It still holds for 2 by Lemma 5, i.e., Z7°(2*) C Z7%(xx1). Combining
with Z°(z*) C Z°(zy), we have that both group-supports and group sparsity of z* are identified
by HSPG, i.e., I7%(2*) = T7%(2s4 1) and Z°(2*) = Z%(2p41)- O

C.4 PROOF OF PROPOSITION 2

This result is established under a popular Polyak-Lojasiewicz (PL) condition for non-smooth prob-
lem ( ), i.e., there exists a . > 0 such that for any x € R™ and n > 0,

1€ ()11 = 20(¥ (z) — T7). (82)

We first show that the general PL condition (82) implies a different Proximal PL condition in
( ), i.e., there exists a ;x> 0 such that

Dyaey(z,n) > 2u(V(z) — ¥) (83)

where

Daag (a.m) = ~20 min {Vf(@) Ty~ ) + 3 |y~ [ +2Q0) - M)} 849

Lemma 11. If there exists a i > 0 such that for all x € R"

léa(@)|* > 2p(¥ (x) — ), (85)
then for all x € R™, the Dyq(.y(x,1/) satisfies
,D)\Q(.)(l', 1/a) > 2u(P(x) — T*). (86)
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Proof. Lety = argmin, {Vf(x)T(y —z)+ 5= ly - x| + AQ(y) — )\Q(x)} then

0 e Vf(x)+ é(g — ) + 2N(),

(87)
§—x € —a(Vf(z)+ NOQY)).
It follows the definition of Dyq(.y(x, 1/«a) that
Dm()(f 1/a)
2@ - 00+ 55 1 o1 200 - )
e‘f {—aw(x)T(w(x) +209(9)) + 0 [V(0) 4 AR +30(0) - 29(o) |
=2Vf (2) " (Vf(x) + 2092(5)) + 2/a(A2(2) — A2(y)) — |V () + 092(3)||? (88)
>2Vf (2) " (Vf () + A09(9)) + 2/aXd() " (x — §) — [[Vf () + 202(9)|)*
=2Vf ()" (V (x) + A0Q(5)) + 202(8) " (Vf () + AIU)) — [|Vf (z) + A0Q(H)|*

(V.
=2 |[Vf () + \0Q) % — | VF(x) + 200) |

=|V/(2) + 202(9)|”

On the other hand, the gradient mapping &, () exactly belongs to Vf (z) + A9€(g). Consequently,
the following inequality holds

Daa()(z,1/a) = [éa(@)]® = 20(¥(z) - T7) (89)
for any x € R™ by the assumption of this lemma, which completes the proof.

O

To distinguish these two different PL conditions, we refer the PL condition in (82) as G-PL condition
and the one in (83) as D-PL condition.

We now establish the linear convergence rate of Prox-SG Step under G-PL condition by extend-
ing ( s , Theorem 4) from SGD to Prox-SG.
Lemma 12. Suppose V satisfies the G-PL condition (82), we use a constant oy, = o < 5- then we
obtain a linear convergence rate up to a solution level that is proportional to «,
LD%«

ap

E[W(z1) — U*] < (1 — 2u0)* [0 (o) — ] + (90)

where D is the bound of norm of gradient mapping estimation.

Proof. By using the update rule of Prox-SG shown in the proof of Lemma 2, we have

U(@t1) = f@rt1) + AUp41)
2
<f(wx) — akvf(xk)—rgakﬁk (zr) + % Hgakan ('xk)HQ + AQ(zg) — ak/\UTfak,Bk (mk) o1
2
— () — an(VF (k) + A0)  Ean e () + SEE (€0 5, (1) 2

holds for any v € 9Q(z1+1). Select the v to make Vf(xk) + v as &, (). (91) can be simplified

as
2

U(zpr1) < W(ak) — ara, (Tr) oy B, (Tn) + —2= ||€ak,5k (zn)? 92)

Taking the expectation of both sides with respect to B, and combmlng the assumption of this lemma,
we have

2
BV (1)) < () — 0na (26) TEléa, 5, (00)] + “EVE[ €, s, (22)]
2
< W) — o [au (o0)* + “EL B 5, (1) ) ©3)
aiLM?

< U(zg) — 20 (P () — UF) + 5
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where M is the bound of norm of gradient mapping estimation which is well defined by Assumption.
Subtracting ¥* from both sides yields:

a2 LD?
B[ (zg41) = U] < (1= 2p00) (¥ (g) — U7) + =5 94)
Choosing o, = « for any o < ﬁ and applying (94) recursively yields
. LD%? ,
B[W(ars1) — U7 < (1 - 200) (o) — ) + = 37 (1 - 2p0)
i=0
LD2q2 0 )
< (1 - 200)* (W () — ) + 2531 - 2p0) (95)
2 i=0
LD?
= (1 - 2p0)" (W(ag) — W) + =2
ap
where the last line uses that o < i and the limit of the geometric series which completes the
proof. O

The highlight idea of Theorem 2 is now presented as follows: if f(x) is convex and satisfies PL
condition like (82), when the step size « is sufficiently small, and the size of mini-batch is sufficiently
large, there exists an upper bound Np such that || — 2*|| < R/2 can be achieved by employing Np
Prox-SG Steps with high probability.

Proposition 2. Suppose f is convex and U satisfies the PL condition (82). There exist some constants

C > 0,v € (0,1/2L), for any fixed T € (0,1), ifa, = o < min{%,%ﬂ, %}, and mini-
batch size |Bi| = |B| > MTR%‘T(%%DCQ for any k < Np, then ||zn, —x*|| < R/2 holds
with probability at least 1 — 7, i.e., P(||xn, — 2*|| < R/2) > 1 — 7 for any Np > K with

K o= [mg (poly(rR?,1/|B|,0) / (¥(wo)—¥"))
. log (1—2pa)

—‘, where poly(-) is some polynomial of assembled variables.

Proof of Proposition 2: At first, since () satisfies the G-PL condition (82), it also satisfies D-PL

condition due to Lemma 11. It then follows ( , , Appendix G), specifically D-PL
condition implies the Proximal Error Bound that there exists some ﬁ > 7 > 0 such that
lz = 2™ <y (1§ ()l (96)

holds for any z € R™ and any 1 > 0.

For any k < Np, based on Lemma 2, given zj, and a random sampled mini-batch By, the expected
Euclidean distance square between next iterate x;1 and the solution £* given x; can be computed
as follows

Es, [[ze+1 — 2*|1* |2x]
=Ep, [llzx — akbay.5, (k) — 2°|* |24]
=Epg, [llzx — 2*|* |2x] — 20k (xx — 2°) "B, [€ay 5, () 78] + R BB, ([0 5, ()| 4]
= |lzr — 2*))* — 20k (2 — %) "éa, (zk) + R {|Ep, [Sar B, (@n)lzi]|* + Es, [le(@i) | |zx]}
= ok — 2*|* = 20k (zx — %) "oy (21) + O3 { €0 (@)1 + B, [lle(@n)l| |24]}

= llzx — aréay (@r) = 2*|* + aZEg, [lle(zi)|* ]
o7

where the first term ||z — arq, (zx) — 2*||* is the distance square obtained via starting at

followed by doing a proximal full gradient descent step, and the second term a2 Ep, [||ex () 12 |2x]
is the random noise generated from the kth mini-batch stochastic gradient descent step combining
with step size .
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To upper bound the first term, notice that for a proximal full gradient descent, it follows Proximal
Error Bound (96), o, € (0,1/L] and ( , , Theorem 3.2) that

1

o = auon o) = a°| < (1= 57

) C(U(zp) — T*) (98)

where C' is a constant as It follows Lemma 12 that if we use a constant step size

2
L(1—/1—(2L~)~1)2’
ap=a< ﬁ, we obtain a linear convergence rate up to a solution level that is proportional to «,
LM?a

E W) — 9] < (1~ 2p0)* (¥(ao) —0%) +

; 99)

where M is the bound of norm of gradient mapping estimation.

To upper bound the second term, since the norm of gradient mapping is bounded, let 3; be a one-point
mini-batch, by the definition M, then for any =

AM? > g, it | [6as.50 (@) = ar (@) (100)

By computation, we have

4M?
B, |letal? | o] < T (1on
| B
which gives an upper bound propotion to ﬁ.
Therefore, combining (97), (99), (101) and oy, € (0, 1],
* 112
Efllzrsr — "]
=E[|ex — arba, (21) — 7 ||"] + aiEs, [lle(ze) |* |24] (102)
1 A LD%*a 4M?
<(1—=)C |1 -2ua)k (¥ - U 4+ —— .
Now for any 1 > 7 > 0, if the step size « is sufficient small and satisfies
2yutR?
LA’ (103)
(2Ly - 1)CD?
then .
2yuTR? — (2Ly — 1)CD?*a > 0 (104)
Moreover, if mini-batch size is sufficiently large and satisfies
32yuM?
By > ik . (105)
2vutR?2 — (2Ly — 1)C D2«
then ) ) )
TR 4M 1 ~ LD«
—_— = —(1—-——]C > 0. 106
4 Byl ( 2L7) 4p (109
Thus, there exist some well-defined £ > 0 such that
1 A TR?  4M? 1 ~LD%«
1— — ) C(1 —2pa)* (U(zp) — ¥*) < — — —(1-— 107
( 2Lw> (1= 2na) (¥o) )= |Br| ( 2L’Y> Ap aon

Notice that the right hand side of (107) is a polynomial of 7R?,1/|B| and «, and (1 — ﬁ) Con
the left hand side of (107) is a constant given W. Thus to let (107) hold, k should satisfy

log (poly(rR?, 1/|B|, ) /(¥(x0) — ‘1’*))}
log (1 — 2u«)

E>K = { (108)
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where poly(TR?,1/|B|, ) represents a polynomial of 7R?,1/|B| and c.
Now, it follows (102) that if (103), (105) and (108) hold, then

. TR?
Ef|aksr — 2" < -, (109)
now combine with Markov inequality that
R\ _ Eflzpa — %]
* (12 +1
P (e a2 ) < Bllzen 2 o (110)

which indicates the event ||z441 — 2*|| < £ holds with probability at least 1 — 7 for any k > K.
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D ADDITIONAL NUMERICAL EXPERIMENTS

In this section, we provide additional numerical experiments to (i) demonstrate the validness of
group sparsity identification of HSPG; (ii) provide comprehensive comparison to Prox-SG, RDA and
Prox-SVRG on benchmark convex problems; and (iii) describe more details regarding our non-convex
deep learning experiments shown in the main body.

D.1 LINEAR REGRESSION ON SYNTHETIC DATA

We first numerically validate the proposed HSPG on group sparsity identification by linear regression
problems with ¢; /¢y regularizations using synthetic data. Consider a data matrix A € RV*"
consisting of IV instances and the target variable y € RY, we are interested in the following problem:

A )
minimize || Az — | +A;jmz]g|\. (111)
9

Our goal is to empirically show that HSPG is able to identify the ground truth zero groups with
synthetic data. We conduct the experiments as follows: (i) generate the data matrix A whose elements
are uniformly distributed among [—1, 1]; (ii) generate a vector x* working as the ground truth solution,
where the elements are uniformly distributed among [—1, 1] and the coordinates are equally divided
into 10 groups (|G| = 10); (iii) randomly set a number of groups of z* to be 0 according to a
pre-specified group sparsity ratio; (iv) compute the target variable y = Ax™*; (v) solve the above
problem (111) for x with A and y only, and then evaluate the Intersection over Union (IoU) with
respect to the identities of the zero groups between the computed solution estimate £ by HSPG and
the ground truth z*.

We test HSPG on (111) under different problem settings. For a slim matrix A where N > n, we
test with various group sparsity ratios among {0.1,0.3,0.5,0.7,0.9}, and for a fat matrix A where
N < n, we only test with a certain group sparsity value since a recovery of z* requires that the
number of non-zero elements in x* is bounded by N. Throughout the experiments, we set A to be
100/N, the mini-batch size |B| to be 64, step size ay, to be 0.1 (constant), and fine-tune e per problem.
Based on a similar statistical test on objective function stationarity ( s ), we switch
to Half-Space Step roughly after 30 epoches. Table 1 shows that under each setting, the proposed
HSPG correctly identifies the groups of zeros as indicated by IoU(Z, z*) = 1.0, which is a strong
evidence to show the correctness of group sparsity idenfitication of HSPG.

Table 1: Linear regression problem settings and IoU of the recovered solutions by HSPG.

N n Group sparsity ratio of z* IoU(z, x*)
10000 1000 {0.1,0.3,0.5,0.7, 0.9} 1.0
Slim A 10000 2000 {0.1,0.3,0.5,0.7, 0.9} 1.0
10000 3000 {0.1,0.3,0.5,0.7, 0.9} 1.0
10000 4000 {0.1,0.3,0.5,0.7,0.9} 1.0
200 1000 0.9 1.0
300 1000 0.8 1.0
Fad 1 400 1000 0.7 1.0
500 1000 0.6 1.0

D.2 LOGISTIC REGRESSION

We then focus on the benchmark convex logistic regression problem with the mixed ¢ /{o-

regularization given N examples (dy,11), -+, (dn,lny) where d; € R™ and [; € {—1,1} with
the form N
o1 (T d;
minimize 37 3 log(1+¢ 7M7) £ el (12)

for binary classification with a bias b € R. We set the regularization parameter A as 100/N throughout
the experiments since it yields high sparse solutions and low object value f’s, equally decompose
the variables into 10 groups to form G, and test problem (112) on 8 standard publicly available
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Figure 1: Relative runtime.
large-scale datasets from LIBSVM repository ( , ) as summarized in Table 2. All

convex experiments are conducted on a 64-bit operating system with an Intel(R) Core(TM) i7-7700K
CPU @ 4.20 GHz and 32 GB random-access memory.

We run the solvers with a maximum number of epochs as 60. The mini-batch size |B] is set to
be min{256, [0.01N'|} similarly to ( , ). The step size «ay, setting follows [Section

41( , ). Particularly, we first compute a Lipschitz constant L as max; ||d;||* /4, then
fine tune and select constant a, = « = 1/L to Prox-SG and Prox-SVRG since it exhibits the best
results. For RDA, the step size parameter + is fined tuned as the one with the best performance among
all powers of 10. For HSPG, we set o, as the same as Prox-SG and Prox-SVRG in practice. We
set Np as 30N/|B| such that Half-Space Step is triggered after employing Prox-SG Step 30 epochs
similarly to Appendix D.1, and the control parameter € in (5) as 0.05. We select two €’s as 0 and 0.05.
The final objective value ¥ and f, and group sparsity in the solutions are reported in Table 3-5, where
we mark the best values as bold to facilitate the comparison. Furthermore, Figure 1 plots the relative
runtime of these solvers for each dataset, scaled by the runtime of the most time-consuming solver.

Table 5 shows that our HSPG is definitely the best solver on exploring the group sparsity of the
solutions. In fact, HSPG under ¢ = 0.05 performs all the best except ijcnni. Prox-SVRG is the
second best solver on group sparsity exploration, which demonstrates that the variance reduction
techniques works well in convex setting to promote sparsity, but not in non-convex settings. HSPG
under € = 0 performs much better than Prox-SG which matches the better sparsity recovery property
of HSPG as stated in Theorem 2 even under € as 0. Moreover, as shown in Table 3 and 4, we
observe that all solvers perform quite competitively in terms of final objective values (round up to 3
decimals) except RDA, which demonstrates that HSPG reaches comparable convergence as Prox-SG
and Prox-SVRG in practice. Finally, Figure 1 indicates that Prox-SG, RDA and HSPG have similar
computational cost to proceed, except Prox-SVRG due to its periodical full gradient computation.

Table 2: Summary of datasets.

Dataset N n Attribute Dataset N n Attribute
a%a 32561 123 binary {0, 1} news20 19996 1355191 unit-length
higgs 11000000 28 real [—3,41] real-sim 72309 20958 real [0, 1]
ijennl 49990 22 real [-1, 1] url_combined 2396130 3231961 real [—4, 9]
kdda 8407752 20216830 real [—1, 4] w8a 49749 300 binary {0, 1}

D.3 DEEP LEARNING EXPERIMENTS

We conduct all deep learning experiments on one GeForce GTX 1080 Ti GPU, and describe how
to fine-tune the control parameter ¢ in (5) in details. According to Theorem 2, a larger ¢ results in
a faster group sparsity identification, while by Lemma 1 on the other hand too large € may cause
a significant regression on the target objective ¥ value, i.e., the ¥ value increases a lot. Hence,
in our experiments, from the point of view of optimization, we search a proper € in the following
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Table 3: Final objective values W for tested algorithms on convex problems.

Dataset Prox-SG RDA Prox-SVRG HSPG
eas 0 e€as 0.05

a%a 0.355 0.359 0.355 0.355 0.355
higgs 0.357 0.360 0.365 0.358 0.358
ijennl 0.248 0.278 0.248 0.248 0.248
kdda 0.103 0.124 0.103 0.103 0.103
news20 0.538 0.693 0.538 0.538 0.538
real-sim 0.242 0.666 0.244 0.242 0.242
url_combined 0.397 0.579 0.391 0.405 0.405
w8a 0.110 0.111 0.112 0.110 0.110

Table 4: Final objective values f for tested algorithms on convex problems.

Dataset Prox-SG RDA Prox-SVRG HSPG
e€as 0 €as 0.05

a9%a 0.329 0.338 0.329 0.329 0.329
higgs 0.357 0.360 0.365 0.358 0.358
ijennl 0.213 0.270 0.213 0.213 0.214
kdda 0.103 0.124 0.103 0.103 0.103
news20 0.373 0.693 0.381 0.372 0.372
real-sim 0.148 0.665 0.159 0.148 0.148
url_combined 0.397 0.579 0.391 0.405 0.405
w8a 0.089 0.098 0.091 0.089 0.089

Table 5: Group sparsity for tested algorithms on convex problems.

Dataset Prox-SG RDA Prox-SVRG HSPG
eas 0 €as 0.05

a%a 20% 30% 30% 30% 30%
higgs 0% 10% 0% 0% 30%
ijennl 50% 70% 60% 60% 60%
kdda 0% 0% 0% 0% 80%
news20 20% 80% 90 % 80% 90 %
real-sim 0% 0% 80% 0% 80%
url_combined 0% 0% 0% 0% 90%
w8a 0% 0% 0% 0% 0%

ways: start from e = 0.0 and the models trained by employing Np Prox-SG Steps, incrementally
increase € by 0.01 and check if the ¥ on the first Half-Space Step has an obvious increase, then
accept the largest € without regression on W as our fine tuned € shown in the main body of the paper.
Particularly, the fine tuned €’s equal to 0.03, 0.05, 0.02 and 0.02 for VGG16 with CIFAR10, VGG16
with Fashion-MNIST, ResNet18 with CIFAR10 and ResNet18 with Fashion-MNIST respectively.
Note from the perspective of different applications, there are different criterions to fine tune ¢, i.e.,
for model compression, we may accept € based on the validation accuracy regression to reach higher
group sparsity.

Additionally, we also report the final f comparison in Table 6 and its evolution on ResNetl8
with CIFAR10 in Figure 2, where we can see that all tested algorithms can achieve competitive f
values as they do in convex settings. And the evolution of f is similar to that of W, i.e., the raw
objective f generally monotonically decreases for small € = 0 to 0.02, and experiences a mild pulse
after switch to Half-Space Step for larger e, e.g., 0.05, which matches Lemma 1.

Table 6: Final objective values f for tested algorithms on non-convex problems.

Backbone Dataset Prox-SG Prox-SVRG HSPG
eas 0 fine tuned e
VGG16 CIFARI10 0.010 0.036 0.010 0.009
Fashion-MNIST 0.181 0.165 0.181 0.182
T 7R7es1?1et718 77777 CIFARI0 ~— 0001 0002~~~ T 0001 0004
Fashion-MNIST 0.006 0.008 0.005 0.010
. CIFAR10 0.021 0.031 0.021 0.031
MobileNetV1 Fashion-MNIST 0.074 0.057 0.074 0.088
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Figure 2: Evolution of f value on ResNet18 with CIFAR10.
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