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Abstract

In this work, we present a variant of DCA (Differ-
ence of Convex function Algorithm) with the aim
of improving its performance. The proposed al-
gorithm, named Accelerated DCA (ADCA), con-
sists in incorporating the Nesterov’s acceleration
technique into DCA. We first investigate ADCA for
solving the standard DC program and rigorously
study its convergence properties and the conver-
gence rate. Secondly, we develop ADCA for a spe-
cial case of the standard DC program whose the ob-
jective function is the sum of a differentiable func-
tion with L-Lipschitz continuous gradient (possi-
bly nonconvex) and a DC function. We exploit the
special structure of the problem to propose an effi-
cient DC decomposition for which the correspond-
ing ADCA scheme is inexpensive. As an appli-
cation, we consider the sparse binary logistic re-
gression problem. Numerical experiments on sev-
eral benchmark datasets illustrate the efficiency of
our algorithm and its superiority over well-known
methods.

1 Introduction

A standard DC (Difference of Convex functions) program is
of the form

min {F(x) = G(z) ~ H(@)}, ()
where G and H are lower semi-continuous proper convex
functions on R™. Such a function F' is called a DC func-
tion while G and H are the DC components of F'. Note that
a convex constraint z € C' can be incorporated into the ob-
jective function F' by using the indicator function on C, de-
fined by xc = 0ifz € C and x¢ = +oo if z & C. The
DC program (1) plays a key role in optimization since almost
nonconvex programs encountered in practice can be formu-
lated/reformulated as a DC program.

DCA (DC Algorithm) for solving the DC program (1) was
introduced in 1985 by Pham Dinh Tao and extensively de-
veloped by Le Thi Hoai An and Pham Dinh Tao since 1994
to become now classic and increasingly popular ([Le Thi
and Pham Dinh, 2005; 2018; Pham Dinh and Le Thi, 1997,
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2014] and references therein). The original key idea of DCA
relies on the structure DC of the objective function. DCA
works with the DC components GG and H but not directly with
the function F'. The main idea of DCA is simple: each itera-
tion [ of DCA approximates the concave part —H by its affine
majorization (that corresponds to taking y* € OH (z*)) and
computes 2**! by solving the resulting convex problem.

min{G(z) — (y*,z) : 2 € R"} (P).

DCA has been successfully applied to various noncon-
vex/nonsmooth programs thanks to its versatility, flexibil-
ity, robustness, inexpensiveness and their adaptation to spe-
cific structure of considered problems. It has been proved
that with an appropriate DC decompositions and a suitably
equivalent DC reformulations, DCA permits to recover most
of standard methods in convex and nonconvex program-
ming. Several well-known methods in Machine Learning
such as Expectation-Maximization (EM) [Dempster et al.,
19771, Successive Linear Approximation (SLA) [Bradley and
Mangasarian, 1998], Iterative Shrinkage-Thresholding Algo-
rithms (ISTA) [Chambolle et al., 1998], and Convex-Concave
Procedure (CCCP) [Yuille and Rangarajan, 2003] are special
cases of DCA. The readers are referred to the recent paper
[Le Thi and Pham Dinh, 2018] for an extensive overview of
thirty years of development of DCA.

Nowadays, especially with the Big Data explosion, it has
been becoming more and more important to develop ad-
vanced optimization methods able to handle very large-scale
problems. Motivated by the success of DCA on several non-
convex/nonsmooth programs to which it was proved to be
more robust and more efficient than related standard methods,
we aim to investigate a variant of DCA in order to improve
its performance.

Paper’s contribution: the contributions of this paper is
multiples.

Firstly, we introduce Accelerated DCA (ADCA) for solv-
ing the standard DC program (1). In ADCA, we incorporate
the Nesterov’s acceleration technique into standard DCA in
order to improve its performance. The idea of ADCA is dif-
ferent to the usual line search acceleration using Armijo type
rule which can be computationally costly. The acceleration
step in ADCA which consists in using an extrapolated point
from the current iterate and the previous one, aims to find a
point z*¥ which is better than 2* for the computation of z¥+1.
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We then provide a rigorous argument to prove the interesting
convergence properties of ADCA as well as the convergence
rate under the Lojasiewicz assumption.

Secondly, we investigate ADCA for a special case of the
standard DC program, namely the sum of two nonconvex
function minimization problem

min f(z) +r(z), 2

where f is a differentiable function with L-Lipschitz contin-
uous gradient (possibly nonconvex) and r is a DC function.
The problem (2) covers several nonconvex and nonsmooth
problems arising from various fields such as machine learn-
ing, computational biology, signal processing, etc.

The problem (2) has been attracting attention of many
researchers. Proximal gradient (PG) methods, which are
also known as different names ISTA, fixed point iteration,
forward-backward splitting (see e.g. [Daubechies er al.,
2004; Beck and Teboulle, 2009b; Combettes and Wajs, 2005;
Hale er al., 2008]), have been extensively developed for the
convex case of (2), i.e., both f and r are convex. In [Nes-
terov, 1983], the author introduced the first accelerated proxi-
mal gradient (APG) method for solving (2) with f convex and
r = (. Later, Beck and Teboulle [Beck and Teboulle, 2009a;
2009b] extended it for the case where both f and r are con-
vex. These algorithms exhibit a global convergence rate
O(1/k?), where k is the iteration counter. Recently, sev-
eral extensions of APG method for the convex case of (2)
have been proposed for the nonconvex cases. For instance,
[Li and Lin, 2015] have extended the method of [Beck and
Teboulle, 2009a] for f differentiable with L-Lipschitz gradi-
ent and 7 nonconvex. In [Gu er al., 2018], the authors pre-
sented inexact versions of PG and APG for solving (2) with
f smooth and r nonsmooth (possibly nonconvex). Another
inexact APG for the nonconvex case of (2) which only re-
quires one proximal step at each iteration, were proposed in
[Yao et al., 2017]. However, the aforementioned algorithms
have to compute the proximal map of nonconvex functions r
which do not has closed form in many cases. Usually, this
computation can be very expensive or impossible.

In this work, by exploiting the properties of f and r, we
propose an efficient DC decomposition for which the corre-
sponding DCA and ADCA are inexpensive.

Finally, as an application, we consider the sparse binary
logistic regression and carefully perform numerical experi-
ments of all proposed algorithms.

The remainder of the paper is organized as follows. In Sec-
tion 2 we introduce ADCA for the standard DC program and
study its convergence properties. ADCA for solving the prob-
lem (2) is presented in Section 3. The numerical experiments
on the sparse binary logistic regression problem are reported
in Section 4 and Section 5 concludes the paper.

2 Accelerated DCA for Standard DC
Program

Before presenting the Accelerated DCA, let us recall some
basis notations that will be used in the sequel.

The modulus of strong convexity of 6 on (2, denoted by
1(0,9Q) or p(0) if @ = R™, is given by

1(0,9Q) =sup{p > 0:60 — (1/2)]|.]|* is convex on Q}.

One says that 0 is strongly convex on 2 if (0, ) > 0.

For a convex function 6, the subdifferential of 6 at g €
domf := {z € R™ : O(xp) < 400}, denoted by 99(xy), is
defined by

09(xo) :={y € R" : 0(z) > O(x0) + (x—x0,y),Vz € R"}.

The subdifferential J6(x() generalizes the derivative in the
sense that 6 is differentiable at x( if and only if 00(x¢) =
{Va0(z0)}-

A point z* is called a critical point of G — H, or a gener-
alized Karush-Kuhn-Tucker point (KKT) of (Pg.)) if

OH (z*) N OG(x*) # 0. (3)

We now introduce the Accelerated DCA (ADCA) for solv-
ing the standard DC program (1). According to the DCA
scheme, at each iteration, one computes y* € 9H (z*) then
solves the convex sub-problem (1) to get z**1. The idea of
ADCA, in order to accelerate DCA, is to find a point 2 which
is better than z* for the computation of 2**1. In this work,
we consider z* as an extrapolated point of the current iterate
z* and the previous iterate 2* 1

zk:xk—i—

1 14-4¢2 .
VI 1 4k s better than one of last ¢

xF=1 2%} in term of objective function,

max F(x') then 2* will be used
t=max(0,k—q),....k

instead of z* to compute 3*. This condition allows the objec-
tive function F' to increase and consequently to escape from a
potential bad local minimum [Grippo and Sciandrone, 2002;
Wright er al., 2009]. Theoretically, a large value of ¢ in-
creases the chance of using the extrapolated points z* in
ADCA and consequently increases its chance to accelerate.
Note that if ¢ = 0 then F'(2*) < F(2*) and ADCA is a mono-
tone algorithm like DCA. ADCA is described in Algorithm 1.

where t541

iterates {z*79,.. .,
ie., F(zF)

IN o |l

Algorithm 1 ADCA for solving the standard DC program (1)

Initialization: Choose an initial point 2°, 20 = 20, ¢ € N,
to =1,and k + 0.
repeat

1+4/144t3
1: Compute ty 4 = —Y "k

2: Compute 2% = zF + % (z% —2* 1) ifk > 1.

30 If F(2F) < maxi—max(0,k—q),...x F(z") then set
vk = 2F otherwise set v* = x*.
4: Compute y* € 9H (vF).
5: Compute 2! = argmin,cp- {G(z) — (y*, z)} .
6: k< k+1.
until Stopping criterion.
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Remark 1. ADCA does not require any particular property
of the sequence {t\.} for extrapolation. The above sequence t
was chosen thanks to its interesting convergence rate proved
in [Beck and Teboulle, 2009b]. More precisely, the well-
known FISTA algorithm [Beck and Teboulle, 2009b] for solv-
ing the convex case of (2), i.e. both f(x) and r(x) are con-
vex, is nothing else but a special case of ADCA in which we
always use the extrapolated point z* instead of the last iter-
ate z*. In FISTA, the extrapolated point v* is updated with
144/ 14483
2

thr1 = and the authors have proved that FISTA
has a interesting convergence rate O(75z ).

2.1 Convergence Analysis of ADCA

In this subsection, we study the convergence of ADCA.
Our first result provides the behavior of the limit points of
the sequence {x?(*)} generated by ADCA, where ¢(k) =
argmint:k+1,...,k+1+q||33t — ot %,
Theorem 1. Let 1(G) and p(H) be the convex modulus of
G and H, respectively. If a = inf,crn F(z) > —o0 and
min{u(G), u(H)} > 0, then for any subsequence {x**i)}
of {x®")}, converging to x* such that {y®*:)=1} is bounded,
the limit point x* is a critical point of (1).

To prove Theorem 1, we will use the following lemma.
Denote by {I'*} the sequence defined as

k= MAX;—max(0,k—q),....k F(xt).

Lemma 1. Let {z*} and {v*} be sequences generated by
ADCA. The following statements hold.
(i) Forany k = 0,1, ...,

G H
Tk _ pktlte > WHOM(M — 12 (g

As a result, by choosing q = 0, we get the monotone property
of {F(z%)}, ie, F(z¥) — F(aht1) > tlOIu) k1
vF |2

(ii) If o = infyepn F(z) > —00 and min{u(G), u(H)} >
0, then Z;r:é 2¢) — v®)=1)12 < 400, and therefore
limy_s 4 oo |22 — 02F)=1|| = 0.

Proof. First let us justify (i) by noting from the p-convexity
of G and y* € OG(x**+1) that

GH) = Gkt 4+ (o — a4 M g
It follows from the y-convexity of H and y* € OH (v*) that

(@) 2 HH)+ (2 —oh) 4 B e
Summing two above inequalities gives us

P > 1(G) 42' pu(H) 25+ — o2 (5)
Observe that F/(v") < max;—max(0.k—a),...x F(z") =T It
follows from this and (5) that

F(o®) —

F(xk—i-l) < Fk _ /’L(G) _|2' M(H) ||J,‘k+1 _ UkHQ. (6)

1371

This implies that F'(z*+1) < T'*. We prove by induction that
forallt =0,...,q
F(zFtiHt)y <1k — M
- 2
Indeed, it follows from (6) that the claim holds for ¢t = 0. We
suppose that it also holds for¢t = 0,...,p — 1 with 1 < p < q.
Thus, we have

F(ah+1+p)

||:17k:+1+t o ’UkthHQ. (7)

< Tk+p _ M”xk—klﬁ-p — phtp||2
< max(TF, F(zb*h), ..., F(zFP))

_ (G +p(H) ||xk:+1+p _ Uk+p||2
<Tk_ #(G);M(H) ||Ik+1+p _ ,Uker”Q,

where last inequality follows from F'(z*+1+t) < T'* for t =
0,...,p — 1. Therefore, we obtain

DRt — maxy—pi1,. kpqr1 Fizh)

<Trk— min ant —vt 2
- t=k+1,....k+14q 2

— Tk _ MHW(M —p?m—1)12,

Next let us prove (ii) by noting that I'* > « for all k. Sum-
ming (4) over k =0, ..., N gives us that
M(G);M(H) Z;Igvzo [[z¢) — o(k) =12
< Z?:o(rt _ FN+t+1)
< (g + 1)(max—o,. 4 F(z') — a).

,,,,,

SN [t — )12 < el

w(G)+p(H)
Passing to the limit over the sequence { N} y¢n tells us that
D e S ®)
and therefore limy,_, | o [|z?®*) — v¢*)=1|| = 0. O

Proof of Theorem 1. Let {x?*i)} be a subsequence of
{x?(*)} that converges to z*. It follows from (ii) of Lemma 1
that lim; _, 4 o, v?(%)=1 = 2*_ Without loss of generality, we
can suppose that the sequence {y‘ﬂki )’1} converges to y*.
By the closed property of the subdifferential mapping 0H,
we have y* € OH (z*). We note that

2?%3) ¢ argmin{G(z) — (y®?*) =1 z)}.

This implies that y?(*:)=1 € 9G (x?(*i)). By the closedness
of G, we obtain y* € dG(x*). Therefore, y* € OG(z*) N
OH (z*). It follows from this that 2* is a critical point of the
DC program (1). O

Recall that a lower semicontinuous function F' has the
Lojasiewicz property [Attouch and Bolte, 2009] if for any
limiting-critical point z*, that is 0 € 9% F(x*), there exist
C,e > 0and# € [0, 1) such that

|F(z) — F(z)| < C||2||, V& € B(z*,¢), Vi € OV F(x).
Here OF F(z) denotes the limiting-subdifferential of F' at z.
The class of functions having the Lojasiewicz property is very
ample, for example, semi-algebraic, subanalytic, and log-exp

functions. For studying the convergence rate of ADCA, we
state the results concerning the following lemma.



Proceedings of the Twenty-Seventh International Joint Conference on Artificial Intelligence (IJCAI-18)

Lemma 2. Consider the settings of Theorem 1. Let {x*} be
sequence generated by ADCA with ¢ = 0. Denote by ) the set
of limit points of {x*}. Suppose further that {x*} and {y*}
are bounded, and F is lower semicontinuous. The following
statements hold.

(i) Q is a compact set and limy,_, o, F(2*) = F(a*) for
some x* € Q. Thus, I has the same value on ), which is
denoted by F*.

(ii) If F' has the Lojasiewicz property and H is differen-
tiable, then there exist C,e > 0 and 6 € [0,1) such that
Vo € {x € R": dist(xz,Q) < €}, one has

|F(x) — F*|° < C||#]], ©9)

Vi € 0L F(x).

(iii) If F has the Lojasiewicz property and G is differen-
tiable, then there exist C,e > 0 and 6 € [0,1) such that
Vr € {x € R": dist(z,Q) < €}, one has

|F(z) — F*|” < O],
Vi € 0L (—F)(x).

Proof. (i) Since {z*} is bounded and ) is the set of its
limit points, 2 is a compact set. It follows from o =
inf,epn F(x) > —oo and (i) of Lemma 1 that the sequence
{F(z*)} is non-increasing and bounded below. Thus, there
exists [ = limy,_, o0 F(2%). Let 2* € Q. There exists a sub-
sequence {z¥i} that converges to *. Without loss of gener-
ality, we can assume that {y/*3 =1} converges to y*. We note
that

(10)

= argmin{G(z) — <ykj—1,x _ Ukj—1>}_
This implies that for all z,

G(.Tkj) _<yk‘j—17xkj _,Uk?j—1>
< G(x*) — (Yt ar —okiTh).

Taking j — +oo gives us that
limsup G(z%7) < G(x*).

Jj—r+oo an
Therefore, we have
limsup F(z%) = limsup[G(z*i) — H(x%i))]
Jj—ro0 Jj—ro0
< limsup G(z%i) — liminf H (x*9)
j—00 J—o0

< G(a*) = liminf H(z*)
< G(z*) — H(z*) = F(z*),

where the second inequality follows from (11) and the last
inequality holds by the lower semicontinuity of . On the
other hand, from the lower semicontinuity of F', we obtain
liminf; . F(2%) > F(z*). Hence, by the uniqueness of
limit, we have F* = F(x*).

Let us justify (ii) by noting that 0% F(z*) = 0G(z*) —
VH(xz*) forall z* € €. Hence, § is a subset of the limiting-
critical points of F. According to Lemma 1 in [Attouch and
Bolte, 20091, applied to the function F, there exist C,e > 0
and § € [0,1) such that Vo € R”, dist(z, ) < ¢, V& €
O F(x), one has

|F(z) - F*|” < C|z].

By using a similar argument, we have the result (iii). O

We now provide the asymptotic convergence rate of ADCA
under the Lojasiewicz assumption.

Theorem 2. Consider the settings of Theorem 1. Suppose
further that either G or H is differentiable with locally Lip-
schitz derivative. Let {z*} be sequence generated by ADCA
with ¢ = 0. Assume that F' is is lower semicontinuous and
has the Lojasiewicz property, and {x*},{y*} are bounded.
Denote by 0 the parameter, which is defined as in Lemma 2.
The following estimations hold

(i) If 6 = O, then the sequence {F(z*)} converges to F* in
a finite number of steps.

(i) If 0 € (0,1/2], then the sequence {F(z*)} converges
linearly to F'*.

(iii) If 0 € (1/2,1), then there exist positive constants 1

and Ny such that F(z*) — F* < nk~ 71, forall k > Ny.

Proof. Let us consider the following cases.
Case 1. G is differentiable and its derivative is locally Lip-
schitz. For each x € Q, there exist L., €, > 0 such that

IVG(u) — VG()|| < Ly|lu — v|| Vu,v € B(x,€,). (12)

From the compactness of (2, there exist w', ..., w™ €  such
that Q C U™, B(w", €, /4), where B(w, ¢) is the open ball
with the center w and radius e. Set L = max{L,: : i =
1,...,m} and € = min{e,: /2 : i = 1,...,m}. It follows from
the (ii) of Lemma 1 that {v*} and {2*} share the same the
set of limit points (2. Hence, there exists N; > 0 such that
vk € UM, B(w', €, /2) and ||zF Tt — vF|| < e whenever k >
N,. Thus, for any k > Ny, there is w’ such that 21 v* ¢
B(w?, €,:). This implies that

IVG(@*+1) = VG@P)|| < Lysl|Ja* — o]
< L+ — o).

On the other hand, since G is differentiable and by the defini-

13)

tion of z*11, we have
VG(zF) - VGWF) =4* — VG ()
€ DH(v*) — VG (")
— 9L F) (o).

Therefore, from the (iii) of Lemma 2 and dist(v*, Q) — 0, by
increasing N7 if necessary, we have for all kK > N;

[F(0*) = F*|” < C||G(a") = VG (")]].
Combining this and F'(v¥) — F* > F(zF1) — F* > 0 gives
us that

|F(:Uk+1) _ F*|29 < 02||G(xk+l) _ VG(vk)||2
< (CL)2H1.I¢+1 _ vk||2
2(CL)? k k
< w(G)+u(H) [F(a®) — F(a*+1],
where the second inequality follows from (13) and the last
inequality follows from (i) of Lemma 1. Hence, by setting
re = F(z¥) — F*, we obtain
2(CL)?
20 < —— T [rg — Trad)- (14)
PTG + u(H)

Case 2. H is differentiable and its derivative is locally Lip-
schitz. Similar to Case 1, we can find L, Ny > 0 such that for
any k > No,

|VH (W) = VH (") < L|jo* — 2. (15)
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k+1

Since H is differentiable and by the definition of z" 7", we
have
VH(v*) — VH(z**!) = yk — VH(z**1)
€ 0G (21 — VH (2% 1)
_ aLF(CEk+1).
(16)

Therefore, from the (ii) of Lemma 2 and dist(mk“, Q) — 0,
by increasing N, if necessary, we have for all £ > N,

|[F(ah) — F* < C?|VH(u") — VH(z5)|]?
< (CL)?[o* — 2™+

C 2
< s [F(ah) = F(ahth),

where the second inequality follows from (15) and the last
inequality follows from the (i) of Lemma 1. Hence, we obtain

2((§'L)2

720

< —_— — L .
Th+1 > 1(G) + p(H) [k — Tht1]
Thus, from (14) and (17), we have shown that, in both cases,
there exists 7 > 0 such that

a7

r%il < Tlre — rrt1]- (18)
By using similar arguments in [Frankel et al., 2015], it is easy
to show that sequence {r} satisfying the above inductive

property converges to zero at different rates according to 6
as stated in the theorem. O

3 ADCA for the Sum of Two Nonconvex
Functions Minimization Problem

In this section, we consider the sum of two nonconvex func-
tions minimization problem (2), i.e.,

min f(z) +r(z),

where f is a differentiable function with L-Lipschitz con-
tinuous gradient (possibly nonconvex) and r is a DC func-
tion. Clearly, f can be expressed as a DC function: f(x) =

Sllz)|? — [5l|lz]|* — f(z)], where p > L. Let r(z) :=
g(z)—h(z),thenaDC decomposition of F'(z) = f(x)+r(z)
1s given by F(z) = G(z) — H(x), (19)

where G(x) = &]la]2 + g(z) and H(x) = §l|z[? - f(a) +
h(z). According to Algorithm 1, ADCA for solving the prob-
lem (2) is described in Algorithm 2. We note that u(G) >
p > 0 and the convergence results of Algorithm 2 are guaran-
teed by Theorem 1 and 2. Furthermore, with most of existing
nonconvex regularizers r in the literature, the resolution of
the subproblem (20) is inexpensive or can be explicitly com-
puted.

4 Numerical Experiment

To study the performance of the ADCA, we consider the
sparse binary logistic regression problem. The problem can
be described as follows. Let {(x1,v1),..., (Zn,yn)} be a
training set with observation vectors x; € R and labels Yi €
{—1,1}. We aim to find a hyperplane f = (w, x)+b that sep-
arates the two classes. To find w and b, we maximize the log-
likelihood function —+ 37 log(1 + exp(—y;(z]w + b)).
On the other hand, to deal with irrelevant and redundant
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Algorithm 2 ADCA for solving (2)

Initialization: Choose an initial point 2°, 2° = 20, ¢ € N,
to=1,p> L,and k < 0.

repeat
14414483

1: Compute t;41 =

2
2: Compute 2% = o¥ + =L (gk — gh=1)if k > 1.
k+1

3: If F(2%) < max;_max(0,k—q),...x F(z?) then set
vk = 2F otherwise set vF = .
4: Compute y* = pv* — Vf(v*) + £F, where ¢F €
Oh(vF).
5: Compute z**1 by solving strongly convex problem

min {Z)z)? +g(2) - (.0} @0)
6: k<« k+1.

until Stopping criterion.

features in high-dimensional data, we use features selection
method which consists in minimizing the zero-norm of w.
Hence the sparse binary logistic regression is formulated by

log(1 : b))+ Awllo, (1
we%ldlrée]l{nz og(1+exp(—yi(z] w+b))+A|wllo, 1)

where A > O 1s the trade-off parameter between the two
terms. The minimization of zero-norm is known to be NP-
hard for which several methods have been developed in the
literature. The readers are referred to [Le Thi et al., 2015] for
an extensive overview of existing methods for the minimiza-
tion of zero-norm. In this work, we replace ||w||o by a non-
convex approximation, namely the exponential concave func-
tion defined by 7¢,p(w) = Z;.izl(l — exp(—alw;])). Thus,
the problem (21) becomes

1
(IIllIl — Zlog (1 + exp(—yi(zFw + b)) + Aegp(w). (22)

Texp can be expressed as a DC function 7eyp(w) =
Geap(W) — hezp(w) Where geqp(w) = af|wl1 and heqp(w) =
E?Zl(oz|wi| — 1 4 exp(—alw;]|)). Thus, the problem (22)
takes the form of (2) and can be solved by DCA and ADCA.
Note that with this DC decomposition, the corresponding
DCA and ADCA are very inexpensive: it only required the
soft thresholding operator (proximal operator of ¢;-norm),
which is explicitly computed.

The experiments are performed on 4 algorithms: DCA,
ADCA, inexact APG (inAGP) [Yao et al., 2017] and non-
monotone APG (nmAGP) [Li and Lin, 2015]. For DCA and
ADCA, we estimated a Lipschitz constant L by computing a
bound of Hessian matrix of logistic loss. Note that inAPG
and nmAPG require to compute the proximal mapping of the
DC function r. However, this proximal mapping do not have
a closed form. We therefore use DCA to compute the proxi-
mal mapping of r in inAPG and nmAPG. All the algorithms
are terminated when the change of two consecutive objective
function values is less than 107°. We also stop algorithms
after Sh (18.000 seconds) of CPU time.

The detailed information of used datasets is summarized in
the first column of Table 1. n¢pqin (T€SP. Niest) rEPresents
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Figure 1: Objective value versus training time (in seconds)

the number of points in training set (resp. test set) while d is
the number of features. All data sets can be downloaded from
well-known data repertory LibSVM.

Dataset Method | Time Acc Sparsity
(s) (%) (%)
madelon DCA 1.14 62.17 04
Ntrain=2 000 ADCA | 0.54 62.17 0.4
Ntest=600 inAPG | 0.86 62.17 0.4
d=500 nmAPG | 1.23 62.17 0.4
w8a DCA 32.8 98.43 16
Nirain=49 749 | ADCA | 5.58 98.51 15.67
Niest=14 951 inAPG | 3642 9845 17
d=300 nmAPG | 54.81 98.4 19.33
rcvl DCA 113.03 91.8  0.87
Nrain=20242 | ADCA | 33.74 94.23 0.79
Neest=077399 | inAPG | 39.65  91.1 0.85
d=47 236 nmAPG | 112.37 939  0.72
a%a DCA 7.11 84.95 32.52
nrain=32561 | ADCA | 1.11 84.98 33.33
Ntest=16 281 inAPG | 6.38 84.97 32.52
d=123 nmAPG | 14.01 84.97 32.52
real-sim DCA 3325 9449 271
Nirain=57 847 | ADCA | 7.74 94.5 2.59
Niest=14 462 inAPG | 3349 9442 262
d=20958 nmAPG | 53.11 94.39 2.82
epsilon DCA 18000  87.53 7.77
Ntrain=400 000 | ADCA | 1488 88.22 17.75
Ntest=100000 | inAPG 18000  73.14 12.6
d=2 000 nmAPG | NA NA NA

Table 1: Comparative results. Bold values correspond to the best

results for each dataset

All experiments are performed on a PC Intel i7 CPU3770,
3.40 GHz of 8GB RAM and the codes were written in MAT-
LAB. We fix & = 5 as proposed in [Bradley and Mangasar-
ian, 1998]. The parameter q is set to 5. The trade-off parame-
ter A is fixed to 1074 on rcvl, epsilon and 1072 on the
other data sets. For the epsilon, the nmAPG algorithm did not
furnish any result due to a out of memory problem.

We reported in Table 1 the running time in second, the clas-
sification accuracy on test set and the sparsity (percentage of
selected features) of solution . We also plot the curves of ob-
jective function values versus training time in Figure 1.

Concerning the classification accuracy, ADCA gives the
best results for all 5 datasets (all four algorithms give the
same result on madelon). As for the sparsity of solution, the
four algorithms are comparable. All four algorithms give the
same results on madelon and the best sparsity of solution on
a9a is obtained by DCA, inAPG, nmAPG. nmAPG suppresses
more features than the others on rcvl while ADCA gives the
best sparsity of solution on w8a,epsilon. In term of running
time, ADCA is clearly the fastest one among the four com-
pared algorithms. ADCA improve considerably the running
time comparing to DCA: ADCA is up to 12.09 times faster
than DCA (gisette). ADCA is faster than inAPG and nmAPG
which also use acceleration technique. We can observe from
Figure 1 that the objective functions of ADCA decrease dras-
tically in few first iterations comparing to the others three al-
gorithms.

Overall, among the four compared algorithms, ADCA is the
fastest one while giving better classification accuracy and
sparsity of solution.

5 Conclusion

We have rigorously studied ADCA, a variant of DCA with
the aim of improving its performance. ADCA consists in in-
corporating the Nesterov’s acceleration technique into DCA.
We have proved that ADCA converges to a critical point of
the standard DC program. Furthermore, we proved the con-
vergence rate of ADCA under the Lojasiewics assumption.
ADCA is then developed for the minimization of sum of two
nonconvex functions problem, a special case of the standard
DC program. Exploiting the fact that f(z) is differentiable
with L-Lipschitz gradient, we propose, an efficient DC de-
composition for which the corresponding ADCA scheme is
inexpensive. To evaluate the performance of proposed al-
gorithm, we consider the sparse binary logistic regression
problem. ADCA for solving the latter is very inexpensive:
it only required the soft thresholding operator which is ex-
plicitly computed. Numerical results showed that ADCA im-
proves considerably the running time of DCA (up to 12.09
times faster than DCA) while giving similar or better classifi-
cation accuracy and sparsity of solution. Furthermore, ADCA
outperformed related accelerated proximal gradient methods
such as non-monotone APG and inexact APG.
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