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Density-Convoluted Support Vector Machines for
High-Dimensional Classification

Boxiang Wang, Le Zhou™, Yuwen Gu

Abstract—The support vector machine (SVM) is a popular
classification method which enjoys good performance in many
real applications. The SVM can be viewed as a penalized
minimization problem in which the objective function is the
expectation of hinge loss function with respect to the standard
non-smooth empirical measure corresponding to the true under-
lying measure. We further extend this viewpoint and propose a
smoothed SVM by substituting a kernel density estimator for
the measure in the expectation calculation. The resulting method
is called density convoluted support vector machine (DCSVM).
We argue that the DCSVM is particularly more interesting
than the standard SVM in the context of high-dimensional
classification. We systematically study the rate of convergence
of the elastic-net penalized DCSVM under general random
design setting. We further develop novel efficient algorithm for
computing elastic-net penalized DCSVM. Simulation studies and
ten benchmark datasets are used to demonstrate the superior
classification performance of elasticcnet DCSVM over other
competitors, and it is demonstrated in these numerical studies
that the computation of DCSVM can be more than 100 times
faster than that of the SVM.

Index Terms— Classification, ultra-high dimension, DCSVM,
support vector machines, kernel density smoother.

I. INTRODUCTION

UE to the advanced technology for data collection over

the past decades, there has been a surge of data com-
plexity in many research fields such as genomics, genetics,
and finance, among others. Consequently, it is very common
for the number of predictors in the dataset to be far larger than
the number of observations [6]. For example, in genomics
it is crucial to build a classifier for the purpose of disease
diagnosis, with thousands of candidate genes at hand but only
tens of instances available for study. Such high dimensionality
in data makes traditional classification methods infeasible and
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poses new challenges from both theoretical and computational
perspectives.

One method for performing high dimensional classification
is the penalized large margin classifier. The standard support
vector machine (SVM), initially proposed and investigated
in [4] and [29], has an objective equal to hinge loss plus
an {5 penalty. It is also referred to as ¢3-norm SVM. When
the dimension greatly exceeds the sample size and there are
many noisy features in the predictor set, it has been shown
that it is more beneficial to use a sparse penalty such as
the ¢1-norm penalty (a.k.a. the lasso) to replace the ¢5-norm
penalty in order to perform classification and variable selection
simultaneously in high dimensional setting [33], [37]. Suppose
the training data consists of n observations {(yi,x;)}" 1,
where x; = (zi1,...,%ip)" € RP are predictors and y; €
{—1,1} is the class label for the ith subject. Consider the
¢1 norm SVM for example. It can be written as

1

min — ZL(yi(xzﬁﬁ-ﬂo)) + A8+, (L.1)
i=1

Bo,B N “

where L(u) = (1 — u)4 is the hinge loss. Just like in lasso
regression, the ¢; penalty induces sparsity in the solution
and is thus capable of removing irrelevant features. More
recently, [23] investigated the rate of convergence of the
f1-norm SVM and an error bound.

The sparse penalized SVM can be computationally intensive
especially when the number of predictors is huge in the
dataset, owing to the non-differentiable loss function part.
It is known that penalized problem in high dimensions with a
smooth loss function can be efficiently computed by cyclical
coordinate descent algorithm [9]. Nevertheless, the SVM is
based on the non-differentiable hinge loss, which means that
there is no convergence guarantee if one uses cyclical coordi-
nate descent to solve the SVM. In principle, coordinate descent
may not give the right solution due to the non-differentiability
of the objective function [20], [27]. A similar problem under
regression context is the quantile regression, in which the
check loss is not differentiable [7]. The typical method of solv-
ing quantile regression is the interior point algorithm. Since
¢1-norm SVM can be transformed into linear programming,
one may also consider interior point algorithm for solving it.
However, interior point algorithm may not scale well with high
dimensional input and thus is not suitable for solving SVM in
high dimensions.
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Recently, [8] studied an interesting smoothing technique
for solving quantile regression with statistical guarantees.
Later, [25] further studied the smoothing quantile regression
under high dimensional settings and showed that the statistical
property of quantile regression is maintained after smoothing.
Motivated by their work, we develop a smooth version of SVM
from statistical perspective, as opposed to trying to solve it
exactly. Consider the first term in (I.1)

n
LS LB + ), (1.2)
i=1

which is non-smooth. If we could replace it by some smooth
loss such that the resulting estimator has nice theoretical prop-
erties, then we should focus on solving the smooth problem
instead of the original problem. In fact, one may view (I.2)
as the expectation of the hinge loss function with respect to
the empirical measure assigning % probability mass to each
Yi(x;B + fo),i =1,...,n. The empirical measure is viewed
as an estimator for the true distribution of the random variable
y(x"B + o). Clearly, if we estimate the true distribution by
using a smoothed kernel density estimator, see [e.g., Chapter 6
of 12], then we can take the expectation of the hinge loss
function with respect to the distribution determined by such
smoothed kernel density estimator. This leads us to a new
objective function which we can use to replace the original
objective function in (I.2). The resulting estimator is named
as density convoluted support vector machine (DCSVM), since
the kernel density estimator has a convolution interpretation.
We further study the following general form of penalized
DCSVM in high dimensions using the elastic-net penalty [38].
The resulting estimator is called elastic-net DCSVM, which
involves both ¢1-DCSVM and ¢,-DCSVM as special cases.
By its convexity and smoothness, elastic-net DCSVM can be
efficiently solved by using the generalized coordinate descent
algorithm [35].

In this paper, we first study the theoretical properties of
the elastic-net DCSVM. We give the convergence rate of the
elastic-net DCSVM under the general random design setting.
Furthermore, we developed a novel efficient algorithm for
computing elastic-net DCSVM. We used simulation stud-
ies and ten benchmark datasets to demonstrate the superior
classification performance of elastic-net DCSVM over its
competitors, and the computation speed of DCSVM can be
two orders of magnitude faster than that of SVM.

II. DENSITY-CONVOLUTED SVM
A. Notation and Definitions

We first introduce some notation that is used throughout the
paper. For an arbitrary index set A C {1,...,p}, any vector
c=(c1,...,¢p) and any nxp matrix U, let ca = (¢;,i € A),
and let Up be the submatrix with columns of U whose
indices are in A. The complement of an index set A is
denoted as A® = {1,...,p} \ A. For any finite set B, let
|B| be the number of elements in B. For a vector ¢ € RP
and ¢ € [1,00), let [lclly = (32, |¢;9)7 be its £, norm,
let ||c|loo (or ||c||max) = max; |cj| be its {o, norm, and let
lellmin = min; |¢;| be its minimum absolute value. For a
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matrix M, let Apin(M) and Apax (M) be its eigenvalue with
smallest absolute value and largest absolute value, respectively.
This is the common notation for eigenvalues of a matrix,
and Apin, Amax should not be confused with the penalization
parameter used in a penalty function. For any matrix G, let
IG|| = v/ Amax(G™G) be its spectral norm. In particular, for
a vector ¢, ||c|| = ||c||2. For a,b € R, let a A b = min{a, b}
and a V b = max{a,b}. For a sequence {a,} and another
nonnegative sequence {b,}, we write a, = O(b,) if there
exists a constant ¢ > 0 such that |a,| < ¢b,, for all n > 1.
Also, we use a, = o(b,), or a, < by, to represent
lim,, 0 ‘;—” = 0. We write b, > a, if a, < b,. Let
(©,G,P) be a probability space on which all the random
variables that appear in this paper are defined. Let E[-] be
the expectation corresponding to the probability measure P.
Let ¢ : [0,00) — [0, o0] be a nondecreasing, convex function
with 9(0) = 0, then we denote ||Z|l, = inf{t > 0 :
E[w(@)] < 1} as the ¢-Orlicz norm for any random variable
Z. In particular, if p > 1, let ¢,(x) = e*” — 1 which is
a nondecreasing convex function with 1,(0) = 0, then we
denote its corresponding Orlicz norm as || Z||y, = inf{t >

0: E[e‘%p] < 2} where Z is any random variable. For a
sequence of random variables {Z,, },,>1, we write Z, = O,(1)
if limp/— oo limsup,,_, o P(|Z,] > M) = 0, and we write
Zy = o0p(1) if lim, oo P(|Z,] > €) = 0,Ye > 0. For
two sequences of random variables Z, and Z/, we write
Zn = Oy(Z1) if g_ = 0,(1), and we write Z,, = 0,(Z}) if

n
% = 0p(1).

B. Density-Convoluted SVM

We use X = (X4,...,X,) to denote the design matrix,
where X; = (x1;,...,2p;)" contains observations for the jth
variable, and use y = (y1,...,yn)" to represent the response
vector. We focus on the general case where the observed
data {(y;,x;)}?; are i.i.d. samples from the distribution of a
random vector (y,x). Let the jth component of the random
vector x be denoted as x;. Meanwhile, let X = (1,x")" and
x, = (1,x])", ¢ = 1,...,n. To perform the classification
task, the support vector machine [SVM, 29] seeks a separating
hyperplane {x : 5y + x"(3 = 0} where

I T
min -
Bo.B.Ei 2181
n
subject to  ; (Bo+%x B) >1-6,6>0,> &<c
=1

(IL1)

It is well known that the above problem can be equiva-
lently formulated as a penalized empirical risk minimization
problem:

(I1.2)

1 n
in =% L(y:(x;8+ 50)) + Mol B3,
i DL + ) + oAl

where L(u) = (1 — u); = max{l — u,0} is known as the
SVM hinge loss and A\g > 0 is a tuning parameter that is
one-to-one correspondent to the constant ¢ in problem (IL.1);
a reference can be seen in Chapter 12 of [12] for example.
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Some recent developments of the SVM include [3], [13], and
[17] to name a few.

Let us consider the population version of risk appearing in
(I1.2). If we define new random variable U = y(x"3+ /) and
let F'(u; 3, [p) be its cumulative distribution function (cdf),
then the population risk is written as

E[L(y(x'B + fo))] = /

— 00

o0

The unpenalized objective function in (II.2) can be fur-
ther viewed as [ L(t)dF(t; B, o), where E(t;3,00) =
=iy Ly (x184.60)<ty 18 the empirical cdf based on i.id.
realizations of U, where [ is the indicator function. The usage
of the discontinuous empirical cdf here makes the objective
in (I1.2) to have the same degree of smoothness as the
hinge loss L(-), i,e. continuous but nondifferentiable. This has
motivated us to consider an alternative estimator for the cdf.
If we use an estimator F(-; 3, 3y) that is smooth enough, the
ffooo L(t)dF(t; B, Bo) shall lead us towards a new objective
which is differentiable to certain degrees.

In particular, we consider the cdf from the kernel density
estimator

F(ep.o0) = [

toa
oo NA

XQK(“ ~ B+ B0,

where K : R — [0,00) is a smooth kernel function sat-
isfying K(—u) = K(u),Vu € R, [T K(t)dt = 1 and
S5 [t K (t)dt < oo, and h > 0 is the bandwidth parameter to
be tuned. Replacing 2 by F gives the new objective function,

| twarp.m)
DN RCEC St

% Z L (y:(x;B + Bo))
i=1
where Ly, (t) = [ (1—u)4+K (%) du. Note that Ly(-) is
a convex function that is at least second order differentiable.
Also, it satisfies the relation L, = L x K}, where K (u) =
+K (%) and the operation “+” stands for convolution.
As such, with the penalty term \ol|3||3, we obtain

1,53122 Lu(yi (%18 + B0)) + AolIBl3,
=1

We treat the classifier arisen from the above problem as a new
classifier and coin it the density-convoluted SVM (DCSVM).
The bandwidth A is used to index the new classifier.

As discussed above, DCSVM originates from a statistical
view of the SVM, while it shows merit from the compu-
tational perspective as it overcomes the non-differentiability
of the original SVM problem. Smoothing a non-differentiable
problem through convolution can be traced back to the idea of
mollification [10] and has also been studied in the optimization
community, for example, [1] and [24]. The method was
recently adopted to smooth the quantile regression by [14], [8],
and [25].

2525

In this work, we focus on two most popular kernel functions,
Gaussian kernel and Epanechnikov kernel in DCSVM, and we
denote the corresponding convoluted loss function by Lf(v)
and L (v), respectively.

For the Gaussian kernel K (u) = \/% exp{—u?/2}, one can
show that

LE(w) = (1 —v)d (7”) + \/%_ﬂ_exp{—%},

where ®(-) is the cumulative distribution function of the
standard normal distribution.
For the Epanechnikov kernel, namely K(u) =

W) -1<u<tys

-

Ly (v) =
1—v, v<1-—h,
(1—v+h)32Bh—(1-2))
— <
T6n3 , I-h<v<1+h,
07 ’UZ]."‘h

The top row of Figure 1 depicts the DCSVM losses with
Gaussian kernel and Epanechnikov kernel.

Intuitively, h should be small such that the density con-
voluted support vector machine is very close to the support
vector machine. According to density estimator, the optimal
rate for h is O(n~'/®). So, we adopt h = Cn~'/% in our
implementation, where C' is some numerical constant within
the range (0.25, 3).

C. Sparse Density-Convoluted SVM

Let (65, 8") = argming, g)crxrr E[Ln(y(X"8 + fo))]-
In high dimensions, we consider designing the estimator under
a sparsity assumption that 3* has many zero components. Let
A={j:pB; #0,1 <j < p} be the support set of 3",
i.e., the set of indices of the important covariates. Let s =
|A|. Throughout this paper, we allow p = p,, and s = s,
to diverge with n, and we assume s, > 1 and p, goes to
infinity as n goes to infinity. For convenience, we still use
p and s to represent these quantities since no confusion is
caused. In ultra-high dimensions, the dimension p is allowed to
increase exponentially with the sample size n. We also assume
that s is relatively of smaller order compared to n, which is
necessary for the existence of a consistent estimator.

To perform the classification for high-dimensional data,
we present sparse DCSVM with an elastic-net penalty,

argmin 1 Z Ly (yi(x;B + Bo))

(Bo,B)ERxRP 10—
+ o813 + ISl
The ¢;1-penalty is used to induce sparsity in the estimator.

We also consider the following version of sparse DCSVM
with only an ¢;-penalty term:

(IL3)

n
argmin — Z
(Bo.B)€RxRP 1 $—

(6o, B) = Li(yi(x:8 + Bo)) + A|Bl1.

(IL.4)
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Fig. 1.
Bottom row: plots of the first-order derivatives, L&' (v) and LE' (v).

Borrowing the commonly used terminologies for different
penalties in high dimensional literature, we refer to the estima-
tor in (I1.3) as elastic-net DCSVM, and refer to the estimator
in (IL.4) as lasso DCSVM. Note that the lasso DCSVM is a
special case of elastic-net DCSVM with Ao = 0.

III. THEORETICAL STUDIES

We now state the assumptions needed to establish our
theoretical results. We first impose the following conditions
on the random design.

Assumption 1: The data {(y;,x;)}?; and (y,x) are inde-
pendent and identically distributed on R x RP, where x is a
zero-mean sub-exponential random vector, i.e. E[x] = 0, and
there exists a constant mg > 0 such that

sup
ackri|[af<1

lla"x]l, < mo.

By definition of Orlicz norm and Markov’s inequality, this
further implies

sup P(jla'x| >1t) < 2e_"%0,Vt > 0.

acRr:||all2<1

For any index set A C {1,...,p}, consider the cone
Sa = {(5, u) € R x RP : HuACH1 < 3||uA||1 + |(5|}
Such type of cone has been widely considered in literature
on high dimensional statistics. Meanwhile, let I(5p,3) =
E[L} (y(Bo + x"B))xX"] be the Hessian matrix of the pop-
ulation loss, or information matrix. We impose the following
condition on the information.

Assumption 2: There exists a constant p > 0 such that

Amin(I(ﬁg + 5; ﬂ* + u)) Z P

min
(8,0)€S84:82+(|ul|3=0(=1ED)

for large enough n.
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Top row: plots of Lf(v) and Lf (v), the density-convoluted SVM loss functions with Gaussian kernel (left) and Epanechnikov kernels (right).

Assumption 1 is a general setting in the random design,
which relaxes the classical condition that the components of
x are bounded random variables [23]. Assumption 2, which
is a restricted eigenvalue (RE) type of condition, is needed
to establish ¢o-type error bound for ¢;-penalized type of
estimator. Similar conditions have been widely adopted in
the literature [5], [7]. Besides restricted minimum eigenvalue,
restricted maximum eigenvalue is also imposed for the random
sample covariance matrix in [23] to establish theory for
£1-norm SVM. Such condition is avoided in our theory, which
is achieved by a more careful analysis and a different strategy
in our proof.

Theorem 1: Assume assumptions 1-2 hold, and slogp =
o(n). Choose the tuning parameters such that 8\|| 3" |lmax <
A. Then there exists a large enough constant ¢y > 0 such

that with the choice A\ = co4/ 282, the elastic-net DCSVM

n
estimator (g, 3) satisfies

. . 1
1Bo = G512+ 118 — B°113 = 0, (22).

Theorem 1 shows that the sparse density convoluted SVM
estimator shares the same optimal rate of convergence as
the ¢1-SVM [23]. Meanwhile, the sparse DCSVM has better
computational efficiency than penalized SVM due to the
smoothness of its loss function.

IV. COMPUTATION

In this section, we develop an efficient algorithm for com-
puting the solution path of DCSVM.

At the outset, we present the first-order derivative of the
density-convoluted SVM loss and show they are Lipschitz
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continuous in Lemma 1:

1) = -2 (1),

Ly (v) =
-1, v<1-—h,
(1 —v+h)?2(2h — (1 —v))
_ - <
T , 1-h<v <1+h,
0, v>1+h.

Lemma 1: Let L (v) and LE (v) be the DCSVM loss using
Gaussian kernel and Epanechnikov kernel, respectively. For
v < V2,

|L" (v1) — L (v2)| < 5 o1 — va), (Iv.1)
|LE (v1) — LE' (v2)| < P lvg — val, (IV.2)
where the Lipschitz constants are given as cf = \/21—7rh and

E _ 3
Ch/ = In-
The bottom row of Figure 1 depicts L§’(v) and LE'(v).
Lemma 1 gives rise to the following quadratic majorization
condition for the DCSVM:

La(v1) < Ln(v2) + Lj,(02) (01 = v2) + S+ (01 = va)?,

where Lj is exemplified by L,Cf and Lf and ¢p is the
corresponding Lipschitz constant.

Based on the Lipschitz condition, we develop a generalized
coordinate descent (GCD) algorithm [35] to solve those sparse
penalized DCSVMs. We first consider the adaptive lasso
penalty. The algorithm can be easily adjusted to handle lasso
and elastic net.

Without loss of generality, we assume each X; has zero
mean and unit length. In a coordinate-wise manner, suppose
the coordinate (31, 32,...,3;-1 have been updated and we
now update [3;. Denote by 3y and 3 by the current solution
and let v; = yi(ﬁo + x{,@) To update (3}, instead of solving
the coordinate-wise update function,

1< s
F(B;) = - ;Lh (Ui + Yi%yj (»3]‘ - 5;)) + Aw; |31,
we solve its majorization function
1 n 1 n _
Q) = 5 o L) + 3 3 L (e (5= )
1= 1=
Ch ~\2
+5 (ﬁj - 53‘) + Awj| B4

that is obtained through the quadratic majorization condition.
The minimizer of Q (§;) is c1c2, where

- 1 <&
a1 =B — on ; L, (vi)yiti,

)\U)j
‘Ch@j - %Z?:l Ly, (vi)yiwij

Likewise, £ is updated to be o — == Y7 Lj, (v:)y.
In our implementation, we further apply the strong rule [26],
warm start, and active set strategy [9] to further accelerate the

algorithm.

Co = 1-—
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V. NUMERICAL STUDIES
A. Simulation

In this section, we use several simulation examples to
demonstrate the performance of DCSVM.

The response variables of all the simulated data are binary
and the two classes are balanced, ie., P(Y = 1) = P(Y =
—1) = 0.5. In each example, define the p-dimensional mean
vectors pu, = (0.7,0.7,0.7,0.7,0.7,0,0,...,0) and p_ =
—p,, where p = 500 or 5000 in our experiments. Each
observation from the positive class is drawn from N(p, , )
and each observation from the negative class is drawn from
N(p_,X). We consider three different choices of X. In exam-
ple 1, ¥ = I,x, so the variables are independent. In both
examples 2 and 3,

> = ( 2:g><5 05><(p75) >
0p—5)x5 I(p—5)x(p—5)

where X% . have all diagonal elements of 1 and off-diagonal
elements of p in example 2, and (X%.;)i; = pli=l in
example 3. We use p = 0.2,0.7, and 0.9.

We first compared elastic-net DCSVM with Gaussian kernel
and Epanechnikov kernel with elastic-net SVM [33] and
elastic-net logistic regression that is fitted using the R package
gcdnet [35]. For each example, the training size is 200 and
we use five-fold cross-validation to select the best tuple of
(h, Ao, A) where h is chosen from 0.1,0.25,0.5, and 1, Xg is
selected from 0.5 x (1074,1073,1072,107%,1,5), and X is
searched along the solution path; for the SVM and logistic
regression, we select \g and A in the same manner.

We record the prediction error and run time in Table I. The
run time include all the time spent on tuning and training the
models. We observe the DCSVM with Epanechnikov kernel
has slightly better performance than DCSVM with Gaussian
kernel, and both of them have better prediction accuracy than
the other two methods. DCSVM with Epanechnikov kernel is
the fastest while the elastic-net SVM is the slowest.

All the methods exhibited in Table I use elastic-net penalty.
We now study the performance when using other sparse
penalities. Due to the overall best performance, we stay
with DCSVM with Epanechnikov kernel and we compare the
prediction accuracy and variable selection when using lasso
and elastic-net penalties. We present the results in Table II.
In general, we find the elastic-net has the best performance
in both prediction error and variable selection.

To visualize the algorithmic convergence, we generate a
convergence plot when using GCD algorithm to computing
a DCSVM with certain tuning parameters in Example 1 with
n = 500. As displayed in Figure 2, we see the objective value
strictly decreases.

B. Benchmark Data Applications

In this section, we demonstrate the performance of DCSVM
using ten benchmark data, which are available from UCI
machine learning repository. We randomly split each data set
into a training set and a test set with a 1:1 ratio. On the training
set, we fit elastic-net DCSVM, elastic-net logistic regression,
and elastic-net SVM, and tune each method using five-fold

Authorized licensed use limited to: The University of lowa. Downloaded on May 04,2023 at 19:15:15 UTC from IEEE Xplore. Restrictions apply.
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TABLE I

COMPARISON OF PREDICTION ERROR (IN PERCENTAGE) AND RUN TIME (IN SECOND) OF ELASTIC-NET DENSITY-CONVOLUTED SVM WITH GAUSSIAN
AND EPANECHNIKOV KERNELS, ELASTIC-NET SVM, AND ELASTIC-NET LOGISTC REGRESSION. UNDER EACH SIMULATION SETTING, THE
METHOD WITH THE LOWEST PREDICTION ERROR IS MARKED BY A BLACK BOX. ALL THE QUANTITIES ARE AVERAGED OVER
50 INDEPENDENT RUNS AND THE STANDARD ERRORS OF THE PREDICTION ERROR ARE GIVEN IN PARENTHESES

DCSVM-Gaussian DCSVM-Epanechnikov SVM logistic

P p err (%) time err (%) time err (%) time err (%) time

Example 1

500 6.83 (0.14) 267.89 0.14)  29.67 9.76  (1.51) 1362.44 6.98 (0.15) 49.78

5000 (0.13) 771.87 7.29 (0.16)  139.07 790 (0.87) 28323.47 733 (0.17) 417.54

Example 2

500 0.2 13.52  (0.19) 305.95 0.17)  33.42 16.02 (1.26) 1687.62 13.88 (0.22) 52.44
0.7 22.65 (0.25) 385.08 0.27)  41.39 2575 (1.21) 1585.23 22.88 (0.28)  59.99
0.9 2476 (0.24) 467.40 (0.24) 48.78 2742 (1.16) 1510.98 24.82 (0.31) 69.52

5000 0.2 13.78  (0.18) 806.36 (0.21)  142.09 16.32  (1.25) 30170.44 14.12  (0.26) 420.09
0.7 (0.21) 890.84 23.00 (0.24) 150.44 24.15 (0.79) 31865.01 23.03 (0.23) 435.63
0.9 24.70 | (0.25) 975.34 2476  (0.24) 154.73 26.88 (1.00) 32132.55 25.03 (0.24) 450.30

Example 3

500 0.2 10.30  (0.15) 290.41 (0.16) 31.53 12.04 (1.14) 1476.20 10.69 (0.24) 51.16
0.7 19.48  (0.18) 368.74 19.40| (0.18) 39.71 2290 (1.34) 1726.07 19.80 (0.25) 60.53
0.9 23.50| (0.22) 435.55 2354  (0.22) 4492 26.55 (1.19) 1625.15 2393 (0.28) 66.23

5000 0.2 10.51  (0.20) 793.67 (0.18) 141.23 13.02 (1.35) 34555.70 10.74 (0.21) 418.58
0.7 19.70| (0.21) 877.54 19.89  (0.22) 146.99 22.54 (1.18) 34574.72 20.09 (0.25) 433.84
0.9 23.85 (0.23) 944.63 23.81| (0.24) 15278 26.55 (1.11) 36732.99 2390 (0.24) 445.60

TABLE II

COMPARISON OF PREDICTION ERROR (IN PERCENTAGE) AND VARIABLE SELECTION OF DENSITY-CONVOLUTED SVM WITH EPANECHNIKOV KERNELS
USING LASSO AND ELASTIC-NET (ENET) PENALTIES. DENOTE BY C AND IC THE NUMBER OF CORRECTLY AND INCORRECTLY SELECTED
VARIABLES, RESPECTIVELY. UNDER EACH SIMULATION SETTING, THE METHOD WITH THE LOWEST PREDICTION ERROR IS MARKED
BY A BLACK BOX. ALL THE QUANTITIES ARE AVERAGED OVER 50 INDEPENDENT RUNS AND THE STANDARD ERRORS OF THE
PREDICTION ERROR ARE GIVEN IN PARENTHESES

lasso-DCSVM enet-DCSVM

P p err (%) c IC err (%) C IC

Example 1

500 6.88 (0.14) 5 014 5 0

5000 731 (0.19) 5 0 0.16) 5 0

Example 2

500 02 1389 (023) 5 0 017) 5 0
07 2286 (020) 3 0 027) 5 0
09 2453 (0.19) 2 0 023) 4 0

5000 0.2 1455 (025 5 0 021) 5 0
07 2341 (023) 3 0 025) 4 0
09 2536 (035 2 0 026) 3 0

Example 3

500 02 1047 (022) 5 0 10.09] (015 5 0
0.7 1990 (022) 3 0 019 4 0
09 2374 (020) 3 0 022) 4 0

5000 02 1078 (0.23) 5 0 0.18) 5 0
0.7 20.12 (022) 3 0 022) 4 0
09 2434 (031) 2 0 2381] 024) 3 0

cross-validation. The prediction accuracy is computed based We present the result in Table III. We observe the elastic-net
on the test set. DCSVM has the best performance in general. We further
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TABLE III

COMPARISON OF PREDICTION ERROR (IN PERCENTAGE) AND RUN TIME (IN SECOND) OF ELASTIC-NET DENSITY-CONVOLUTED SVM WITH
EPANECHNIKOV KERNEL, ELASTIC-NET SVM, AND ELASTIC-NET LOGISTC REGRESSION. FOR EACH BENCHMARK DATA, THE METHOD WITH
THE LOWEST PREDICTION ERROR IS MARKED BY A BLACK BOX. ALL THE QUANTITIES ARE AVERAGED OVER 50 INDEPENDENT RUNS
AND THE STANDARD ERRORS OF THE PREDICTION ERROR ARE GIVEN IN PARENTHESES

enet-DCSVM enet-SVM enet-logistic

data n p err (%) time err (%) time err (%) time

arcene 100 9920 31.82| (1.42) 48.05 36.06 (1.63) 6121.27 3424  (1.64) 229.13
breast 42 22283 25.07| (2.14) 43.29 29.27 (2.80) 1051.75 31.37 (3.08) 219.00
colon 62 2000 17.81| (1.01) 9.68 1839 (1.54) 534.62 2355 (1.51) 33.12
DLBCL 47 1909 13.04| (1.03) 7.08 1452 (1.09) 172.65 14.61  (1.40) 20.67
leuk 72 7128 3.56 0.47) 21.14 3.83 (0.51) 1137.33 4.39 0.61) 117.30
LSVT 126 309 (0.70) 7.53 16.25 (0.68) 74.53 1571 (0.64) 13.22
lung 181 12533 (0.12)  83.15 1.76  (0.38) 14633.12 1.33 (0.20) 624.62
malaria 71 22283 (0.86) 75.18 9.00 (1.72)  7280.00 8.00 (1.29) 481.80
ovarian 253 15154 0.63 (0.12) 139.08 4.87 (1.23) 11186.04 0.87 (0.14) 913.36
prostate 102 6033 922 (0.66) 2535 (0.51)  1503.13 1027  (0.62) 11658

TABLE IV

COMPARISON OF PREDICTION ERROR (IN PERCENTAGE) OF ELASTIC-NET DENSITY-CONVOLUTED SVM WITH ¢; LDA, RANDOM FOREST, AND
NEURAL NETS. FOR EACH BENCHMARK DATA, THE METHOD WITH THE LOWEST PREDICTION ERROR IS MARKED BY A BLACK BOX. ALL
THE QUANTITIES ARE AVERAGED OVER 50 INDEPENDENT RUNS AND THE STANDARD ERRORS OF THE PREDICTION
ERROR ARE GIVEN IN PARENTHESES

data n P enet-DCSVM ¢, LDA RF neural nets
arcene 100 9920 31.82 (1.42) 4194 (1.13) (1.43) 44.12  (0.72)
breast 42 22283 (2.14) 29.13  (1.81) 26.33  (L.51) 4132  (1.20)
colon 62 2000 (1.01) 18.52  (1.13) 21.61 (1.24) 36.77 (0.93)
DLBCL 47 1909 (1.03) 14.52  (1.07) 13.39  (1.35) 4270  (0.69)
leuk 72 7128 (0.47) (0.43) 478  (0.64) 3328 (0.69)
LSVT 126 309 . (0.70) 23.02 (1.17) 17.56  (0.66) 33.11 (0.65)
lung 181 12533 (0.12) 1.80  (0.35) (0.18) 16.80  (0.37)
malaria 71 22283 (0.86) 721 (0.66) 879  (L.15) 33.00 (0.85)
ovarian 253 15154 (0.12) 1037 (0.64) 205  (0.13) 3544 (0.46)
prostate 102 6033 9.22 (0.66) 34.86 (1.75) 14.00  (0.94) 45.69 (0.54)
VI. DISCUSSION
g In this article we have proposed a new classification method
S 5 called DCSVM, which is motivated from smoothing the SVM
‘§ i by the density convolution. We have imposed the elastic-net
g N penalty on the DCSVM to perform high-dimensional clas-
S sification. We have rigorously shown elastic-net DCSVM
1 T T T 1 retains the nice statistical property of the sparse SVM and
0 100 200 300 400

iterate

Fig. 2. Convergence plot for solving a DCSVM with cross-validated tuning
parameters using GCD algorithm under the simulation setting in Example 1
with n = 500.

compare the elastic-net DCSVM with /; LDA [34], random
forest (implemented in the R package randomForest [19]),
and neural nets (implemented in the R package nnet [30]).
As shown in Table IV, DCSVM in general outperforms the
other three methods.

share the same convergence rate O,(1/slogp/n). It is also
worth noting that the theoretical conditions imposed in this
paper is more general than that imposed for the sparse SVM.
By showing elastic-net DCSVM satisfies the Lipschitz condi-
tion, we developed an efficient algorithm for solving elastic-
net DCSVM. We further rigorously justified that the algorithm
converges at least linearly. With extensive numerical studies,
we have demonstrated the superior performance of DCSVM
over the original SVM, as well as many popular classifiers
such as logistic regression, LDA, random forest, and neural
nets. The R package for DCSVM is available from URL:
https://z.umn.edu/dcsvm.
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In this work, we focus on binary classification. In the future
research, it will be interesting to generalize the proposal in
this paper to multi-class classification. A potential approach
is the so-called margin vector that has been developed in [39]
and [32] to extend the binary large-margin classifiers to the
multi-class situation.

APPENDIX
A. Proof of Theorem 1

We first give some general formula regarding the loss

function Ly, and its derivatives. Recall Lj(u) = [~ (1 —

u+ )4+ K(#)dv,u € R. A direct calculation gives
- t—
Li(t) = / N h“)du,
/ K (u
1) = Lk Vi € R.
v =Lt e

It is important to note that |Lj ()] < 1, since K(t) > 0, V¢
and [ K(u)du=1.

Proof of Theorem 1: By definition of the -elastic-net-
penalized DCSVM in (IL.3), we see

3 LB + o)) + MBI + Mol BB
i=1

1 . * * * *
<= La(u(B" + 65)) + MBI+ Aol 873
i=1
By triangle inequality, we further see
1 - e A 1 . * *
=~ Ln(yixiB + fo) = — > Lu(us(xiB" + 7))
i=1 i=1

+ (18113 — 118"(13)
< A8 = 11811)
S AIBE = Balls +11Balls = [1Balls = Bac — B

= Alually = flase]lr),

aellr)

where we denote u = B— (3*. On the other hand, by convexity
of Ly(-), we have

%Z Ly, (yi(XIB + Bo)) - % ZLh(yi(Xzﬁ* +65))
i=1 i=1
+ >\0(HB||§ —118"113)
ZLh (4 (38" + 55))wi(Bo — 55)
(22087 4 ZL,L vi(<B" + 7))yt ) (B— B°)

—‘—ZL;L yi(x;B" + 55))yil - 19]

~|l2ro8 + = LS (B + )i .
i=1

(laall + [laac(l1),
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where ¢ := Bo — 3. Define events

1 n
{|a S L (5 G38" + 60) s
i=1

511

£ = <%}
{ iy

Note that E[L}, (y(x"8" + 35))y] = 0, and |L},(y(x"B* +
B8¢) )y| < 1. Hence by Hoeffding’s inequality,

P(&7)

(‘ ZL}L yi(xiB" + 55))yi

)\2
S%XP{—%}-

Meanwhile, we have E[L} (y(x"8" + 35))yx| = 0 by the
definition of B* and optimality condition. By the choice of
tuning parameters we have

P(&)

| >

* 1 = !/ . T Q% * ~.
208" + = > Ly (1i(xiB" + 55)) yixi

i=1

>3)

2008 + — ZL’ (i (XIB" + 33)) x|, )

\ /\

=

(H—ZL’ y + 0 wall . > 5)
3P
j=1

Notice that by assumption 1 and |L} ()| < 1,

IA

(I3 o + 85wl > 3)

|z

E[e|L;L<yi<xIﬁ*+ﬁs>>m|/mo} < E[e ,;g‘} <.

This implies that
LA (4 (xiB™ + 85))yitij[lwy < mo,
Vie{l,...,n},Vje{l,...,p}.

By Theorem 1.4 in [11], there exists an absolute constant
1o > 0 such that

. A
P(|% ZLL(yi(xm* + B3)) s | > Z)

A2 A
n0 7 ( 16m2 2N dmg n

(A.1.1)

<2

So following (A.1.1) we have

A2 A
T o 7 ( 16m2 " 4mo n

P(&5) < 2pe
Now, under &£ N &, combining (A.1.1) and (A.1.1) we
have

A
=5 (81 + lually + flupellt) < Alluall = [laaclly),

which implies ||uac||1 < 3[jugll1 + [0, or (4, u) € Sa.

Define F(8p,8) = 3" Ln(yi(xI8 + o)) for any
(B0, B) € R x RP. Also, define

slo
Cr) = {(w,w) € Su : Juf? + i = r2 2252}
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for any r > 0. Let G(5o,B) = F (5o, 8) — F(5;,8"), and let

H(r) = sup G (B0, B) — E[G(6o, B)]|-

(Bo,B)e(B5,87)+C(r)

We give an upper bound for E[H(r)]. Let o1,...,0, be
i.i.d. Rademacher random variables (i.e. P(0; = 1) = P(0; =
—1) = 1), which is independent from all the other random
elements. By the symmetrization inequality (see for instance,
Lemma 2.3.1 in [28]) and contraction inequality (see for
instance, Theorem 4.12 in [18]), |L}(-)] < 1 and Cauchy-
Schwarz inequality, we have

E[H (r)]

n

3I'—‘

sup

g; {Lh yz X; ﬁ"’ﬂO))
(Bo.B)E(B5,B*)+C(r

< 2]E{
i=1

~ Lu(u(xiB" + /3;;))}

Zazyz )

sup
(Bo,B)€(B5,8*)+C(r)

+50—53)]
)

4 n
<.
i=1

1 1
(15[ T2 o [PRED)
n n

By assumption 1 and definition of Orlicz norm, we know
loiyizijlly, = lzijlle, < mo, Vi € {1,...,n},Vj €
{1,...,p}. Also, it is straightforward to see ||o;y; |y, = @.
By Proposition 2.7.1 in [31], there exists a constant ¢; >
0 such that E[e!i¥7ii] < eit° and E[elo¥:] < eit” for
all [t] < &, Vi e {1,...,n},Vj € {1,...,p}. By Jensen’s

inequality, we have for any 0 < ¢ < ci,

§4E[

'(LXD

et]E[max{maxlgjgp [ 320 oayawigl,| 20y oiyil}]

< Eletmaxdmaxicicy [ 2iny oaviwss || 2imy ouvil}

< E|: max (et iy oiYiTij + et > Uiyixi])
o 1<i<p

Tl S 4 ot Tl oy]
E[et”"’y"'] + H E[e—tmyi]

=1
S Qpecthn +Zecft2n S 4pecft2n.

n
tUa‘,yi:Ci,j] 4 H ]E[e_taiyixij])
=1

+ IN
E3 I M'@

s
Il
i

Consequently, for any 0 < ¢t < Ci,

E[|| > o1, x1)"
i=1
By the condition of Theorem 1, we know

Vl1ogp + log4
Cl\/ﬁ

} < logp + log4

r + C%tn.

(A.1.2)

=o(1),
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so for large enough n,

V1 log 4 1
ogp + log <

Cl\/ﬁ 61.

Vl1og p+log4 i

Yo n (A.1.2) we obtain

Thus, choosing t =

(A.1.3)

n
E[|| > w1, x1)"
i=1

] < 2¢14/(logp + log4)n
(o)

for large enough n. Thus, combining (A.1.2) and (A.1.3) we
get

(logp + log4)n

1 1
T L [
n n

96¢1rslogp

IN

n

This implies that H(r) = Op(m%). For any T > 0, define

event
Trslo
Gr = {H(r) < =280},
then we have limp_, limsup,,_,., P(G5) = 0.
Next, for any (8o, 3) € (3¢, 3") + C(r), we derive a lower

bound for E[G(5o, B)]. For large enough n, for any (89, 3) €
(B%,8%) + C(r), by Taylor’s theorem and assumption 2, there
exists a € [0, 1] such that

B)]
n(W(x"B+ 60)] —E[Ln(y(x"8" + 5)))]
=85, (B = B") )M (55 -+a(Bo—53).8° +a(B—6"))
(Bo = B3, (B—=B"))"

So((Bo = 552+ 118~ 5°13)
1p7'2810ﬂ.
2 n

E[G(Bo,
2
(Bo

—E
L
2

v

v

On the other hand, by our choice for tuning parameters, for

any (8o, 3) € (85,8") + C(r) we have

MBI = 118711 |
< AMB = B )alls + A(B — B )aclls
<AA(B = B*)allr + AlBo — 55|

< AAV3(B - BY)a |\2+Ar\/“°gp

<4/\\/_r S ogp slogp

< SCosr ,
n
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and we also have, by convexity of ¢ norm,

Xo(18I15 = 187113)
> 208" (8 - B%)
> —2/\0||6* [max/lB = B*[l1

2——(4||,6' B )allr + 180 = B51)

W /slogp A

_ 2cosr logp

slogp

Y

n
Thus, combining (A.1.4), (A.1.4) and (A.1
we have for any (0o, 3) € (85,8%) + C(r),

F(Bo, B) + XolIBII3 + A8l
— F(65,87) = XllB7[13 = M B"[Ix

Tcosrlo
> G(fh, B) - 5P
n
E[G(5o.B)] — H(r) —
Trslogp
E[G(5, B)] — —
1 1
> (—pr—T — 7(:0) e ng.
2 n
Now, choose r = %, we have that under G,
inf F(Bo,B) + A 24
ey oo (B0, B) + Aol Bl12 + AllBl1

> F(85,8%) + ollB[13 + AIB* |1
Recall that under £ N &y,

.4), under Gp,

Tcosrlogp
n

1
— TegsrEP
n

(A.1.4)

(Bo. B) € (Bo,B") + Sa.

We next claim that under & N & N G,

A " - * slogp

1Bo = B3l + 18— 87|13 < r22=2L.
In fact, if

A " - * slogp

6o — 8512+ 1B — B3 > ng :
let

slogp
n

to = )

V160 — 8512+ 18 - 8711

then 0 < ty < 1. Further define
(B(I)HB/) = tO(BO?IB) +

then we have

185 —

r

(1 —t0)(B5,8%),

slogp
G2+ 18 - 813 = 222,

Moreover, since (ﬁo, B)
S, is a cone, we know

— (8o, B") € Sa under & N &; and

(85, 8") = (B5,B%) = to((Bo, B) — (B5.8")) € Sa.
This means that under &, N &,
(80, 8') € (65,87) + C(r).
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By convexity of F(-) and norm functions and by (A.1.4),
we further have

to(F (o, >+Ao|\ﬂ||2+A||ﬁ||)

+ (1= 1) (F(85,8) + MollB"I + AI18°I1 )

> F(ﬁo,ﬁ )+ XollB'lI5 + AllB |1y
> inf .B)+ NollBlIZ+ A
o e F(Bo, B) + AollBl2 + Bl

> F(65,8%) + Aollﬁ 13+ X811
under & N & N Gr. The above inequality implies

F(Bo, B) + XollBII3 + MBI
> F(B5,8%) + Xl 87115 + N8|,
which is a contradiction with the definition of (ﬁo, ,@) So the

claim is proved. By union bound, previous results and choice
of tuning parameters, we have

P((£10& NGr)°)
< P(&) + P(&5) + P(G%)

AQ 1.2 A2
< 2exp{ - %} + 2pe 0 (Tomg Mo " P(G7)
.2 1 )\277
<% 4 2pe n0 16m3 o+ 2pe” 710 4'”0 + P(QT)
<2p~ i s +2p -G 1;3% -1)
4 90~ VAToER (s s V) | P(G7).
Since 2 — o(1), as long as co is large enough (for instance

co > 4v/2n9myg), we have
hm lim supP((El Né&nN gT)C) =

T—o0 noco

Combining this result and the previous claim, the proof of
Theorem 1 is finished.

|
B. Proof of Lemma 1
It is seen that L§ (v) is twice differentiable with
1 (1—v)? }
LS (v) = ex {— . (A21

Thus inequality (IV.1) is obtained due to the mean value
theorem.

We then prove inequality (IV.2). The inequality is trivial
when v; <vg <1—horwvg >v; >1+h. Whenl—-h <
v < vg < 1+ h, since Lf is twice differentiable between
1—h and 1+ h, we see

Ly (v1) — L' (v2)l < sup Ly (v)Jor — val,
vE(1—h,1+h)
and
sup  |Ly"(v)]
vE(l—h,14h)
h2 — (1= 2
N G (0
ve(1—h,1+h) 4h
3
4h’
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When v1 <1—hand vg > 1+ h,

3

4h

When vy <1—hand1l—-h<wvy<1l+h,

(1 —wvg +h)%(2h — 1+ vg)
4h3

|Lfl(’l)1) — Lf’(v2)| <1l< (2h) < V1 — 1)2|.

3
4h

ILf%vﬂ-—LE%vﬂl=‘1—

3
21—k —
<1 vl
3
S E |’U1 — U2 |7
where the second to the last inequality is due to

(1 — vy + h)%(2h — 1 + vg)

1 —
o i
va€(1—h,1+h) |1—h — vs
9 3
< <2
= Ton S dh

When1—-—h<wvi<l+hand vy >1+h,

(]. — U1 —+ h)2(2h — ]. —+ ’Ul)

LE (1) = L§(02)| = o

3
<gplvn— @+

< oy — vyl
_4hvl U27

where the second to the last inequality is due to

‘(1 — V1 +h)2(2h— 1—|—’U1)

. e
va€(1—h,1+h) |1 — w1 + Al
<3 O
— 16hA 4h’

C. Iteration Complexity Analysis of the GCD Algorithm

a) Notation: For a vector v = (v1,...,v4)" € R? and a

univariate function u(-), we write u(v) = (u(v1),...,u(vq))".
Also, denote the subvector of v with its kth compo-
nent removed by v_; = (v1,...,V%-1,Vk+1,...,04)" and

recover v from v_; by v = [vg,v_i]. We also let Oh
be the sub-differential of a nonsmooth convex function h
[see e.g., 2].

b) Iteration complexity analysis: Without loss of gener-
ality, we focus solely on the GCD algorithm for solving the
weighted lasso penalized DCSVM

n p
gé%lpz%(yixm) + > wilBrl, (A.3.1)
i=1 k=1
where wy > 0 are the weights of the penalty. Indeed, this
formulation covers all the sparsity patterns in Section II-
C. Also, the intercept term [y can be absorbed into the
formulation by setting ;7 = 1 fori=1,...,n and w; = 0.
For ease of exposition, let us rewrite (A.3.1) as the following
unconstrained optimization problem

A.3.2
Soin (A.3.2)

min f(8) = g(8) + > _ hi(B),
k=1
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where g(8) = Y., Ly (y;x}3) is smooth convex in 3 € R?,
while hy(8r) = wk|Bk| is nonsmooth convex in Gj for each
k=1,...,p. Let h(B) = >%_, hi(Bk). Note that Vg(8) =
iy il (yixiB)x; with Vig(8) = Yo7 vy, (yix; B)xin
for k = 1,...,p. Let pmax = Amax(X™X) = Apax(XX")
and £(8) = (£1(8), ..., £a(8))" with £:(8) = L, (y:x'3) for

i =1,...,n. Denote by o the Hadamard product. It follows
that

IVg(B) — Va(B)ll
= [X"[y o (€(8) — £(8)]ll
< plileB) — £l
< el X(8 = 8]
< chpmax[B — B,
which implies that the gradient of g(-) is uniformly Lipschitz

continuous with Lipschitz constant L = c¢ppmax- When
restricted to each coordinate, we have

Vg ([Br: B_i]) — Vg ((Br, B_i])|
S Ch,”XkH2|6k - ﬁlg'; k= 17 - Dy

which implies that the gradient of g(-) is coordinate-wise
uniformly Lipschitz continuous with Lipschitz constants Lj, =
enlXill? k=1,....p.

In the GCD (cyclic coordinate descent) algorithm, let 3"
be the update of 3 after the rth cycle, » > 0. For ease of
notation, denote

1 1 1

bZJr =( 71“+ ’.”,5;::17(32,8]:+1,...,B£)T;
1 1 1 I}

brjlrg _(71"+’.”’51:J_rl’ﬂ£+1,..., ;)Tv

for k = 1,...,p. Clearly, we have b/*' = 8" and b;ﬁ =
B 1. Note that in the proximal gradient update,

= Prox; 1, Bk — Ly "Vig([8r, b™31)
is equivalent to
7= argmin ug (Bk; [Br, ") + hue(Br),
k

where the proximity operator prox does the soft-thresholding
[22] and

wi(Be: [B5, bHY))
= g([Br, b)) + Vig((Br, 0751) (B — Br)
+ 20— g

is a quadratic majorization function of §(Sx; bf,;l) =
9([Bk, b’j,;l]) at 7. It is easy to see that ug(5x; [GF, b’j,;l]) is
strongly convex in §j. By the optimality of BZ“, there exists

i€ Ohy(B,T) such that

(Vur (8,5 (85, D) + G (B — BT > 0, Vi
(A.3.3)

Our analysis will be divided into three parts: the sufficient
descent step, the cost-to-go estimate step, and the local error
bound step. Similar techniques can be found in [20], [21], [36],
and [15].
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c) Sufficient descent: Consider the proximal gradient
method applied to solving the following problem

éf}ie% F([Br b3 = g([Br, D) + hae(Br),
we have by (A.3.3)
fo) = fbRE)
= f([BE, D7) = F(IB T BT
> u(B; [ﬂQ,bT;;l]) —ur(Bp Y 18R, DY)
+ hi(Br) — b (B,
= Viur(By 5 1Bk, b’““])(ﬂk

+ hi(Br) — hie (BT + (6k
(kac( s [ﬁk,b’““D + G (BE -

+ _(6k r+1)

(-

It follows that

7"+1)
r+1)
r+1)

> ’I“Jrl) .

(A.3.4)

- f(B"h

b’l“+1

f(B8")

F(bi)]

k=1
> 28" g

where L = minlgkgp Lk = Cp minlgkgp HX}CHQ.

d) Cost-to-go estimate: Let Z'* = {,6*|f(,6*) =
ming f (B)} be the optimal solution set of problem
Let B € 2°* be the p01nt in 2 such that dg«
minge 2+ |8 — 87| = |8 — B"||. By optimality of

T+1 - argmlnuk(ﬁlm [Bka bi—"]_cl]) + hk(ﬁk)a
BrER

one has
h(BY) = h(BE) + Vg (85, b7 (B
< 25 -

By the mean value theorem, there exists A € [0,1] and
£ =23+ (1 —\)B" such that

- Br)

9B —g(B") = (Vg(&"), 8 - B").
It follows that
F(BH = (8"
=g(B ) - )+ Z ) = he(BL)]
k=1

= Bp) + ha (87 —

I
NE

[Vig(€)(3" hie ()]

E
I
—

= B0) + ha (87 —

- B)]

[Vig (B, bR (5

Vg (85, b)) (57

hi(Br)

Il
+ 1=

(Vig(€") -
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<312 - Ay
k=1
+(Vig(€") — Vig([8, b5) (B = B7)]-

By the fact that Vg(-) is Lipschitz continuous, it is implied
that

(2 (Veg(€") — Va8, b 2D) (B B£)>

g(z IV(€") - T b (Z( )

p
= (Z L€~ [BQ,b’“El]IQ) 18 = B"|I?
k=1

- (Z LINE B+ (- NE -8+ 8
k=1

- [5k,b”"+1]||2> 2018 =B+ 18" = B'11%)

<12(p+ D28 - 8712 + 18" - BI7)
< 25pL? (|87 — B7|2 + 4% (87)]".

It follows that

fFB = 18"

< (BLyp+ D)[IB™ = B7)7 + d%- (8N)],  (A3.6)
where E = mMaXji<i<p Lk = CpMaxXi<k<p kal|2-

e) Local error bound: Let dg+(3) = ming-c 2+ |3 —

B||. Here we handle the Gaussian and Epanechnikov kernels
separately. For the Gaussian kernel, that is, when Lj(-) =
L§(-), according to (A.3.4) and (A.3.5), the GCD algorithm
is descending along its iterations. We can thus restrict the
domain of 3 to the sublevel set Lo = {3 : f(8) < f(0)}.
Let n; = x;8 for ¢ = 1,...,n. It follows that the set

m = (1 < i < n)'"B € Ly} is convex
compact. Therefore, for all 8 € Ly, n; is bounded by Nax,
where 7max = MaxXi<i<n SUPgeg, |7| < oo. Note that
the function p(z) = Y1, LS (y;2;) is strongly convex in
z € Cp by (A.2.1). We can see that g(8) = p(X0). It
follows from [36] that for any & > ming f(3), there exist
k,€ > 0 such that

da+(B) < £[|B — prox, (8 — Vg(B8))ll, (A.3.7)

for all 3 such that |3 —prox,(3—Vg(3))|| < eand f(8) <
&

For the Epanechnikov kernel, that is, when Ly(-) = L¥ ("),
one needs to add an additional ridge penalty y||3||? for some
small 4 > 0 in order to achieve strong optimality. Thus,
when the Epanechnikov kernel is used, we instead consider
the following problem

n p
i D LEwixiB) + ) welBil + ullBI?
i=1 k=1
and solve it using the GCD algorithm.
As a summary, we show in the following theorem that the
GCD algorithm converges at least linearly.
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Theorem 2: The GCD algorithm converges at least linearly
to a solution in 2™*.
Proof: We first show that there exists some o > 0 such
that

18" = prox, (8" = Vg(8")| < ollB"" = 87|, vr > 1.

(A.3.8)
For any » > 1 and any 1 < k < p, by the optimality of

v = argminug (Be; (B, b ) + b (Be),

k

we have
Z—H = ProxXp-ip,, (@:H - lelvuk( A [ﬁkvbr—i_l]))

Let L, = max(1, L) and Lj, = max(1, L;*
Lemma 4.3 of [16] that

Vig(87)|
Ly 'Vig(BM))
— Ly, 'Vig(B"))

). It follows from

|ﬁ;: - Proxhk(ﬁg -
< Lyl - prox, 1, (5 -
< ﬁk [WTH — ProXp i, (Br,
n |5r+1 7"”

< Lk[|pr0xL h, (B T+l _

k lvkg(

Ly 'Vur (B 85 pT5)
N+ 187 = Brl]

- I)I"OXL*I;L,c (Bk -

< 2L|p - Byl

+ Le L V(B 18, b7 — Vig(87))]

< 3LylB T = Bil + Lil| V(85 b3') — Va(B)]|
< (3L + LLy) |81 — Bill.

It follows that

18" — prox,, (8" = Vg(8")Il < (3L + LL)\/plI B, — Bl

where L = max(1, f/) and L = max(1,L""). Therefore,
when we take o = (3L + LL)\/_ we get the desired result

n (A.3.8). Note that the sufficient descent property (A.3.5)
implies that |3""" — B"|| — 0 as r — oo. It follows
from (A.3.8) that ||3" — prox, (8" — Vg(8"))|| — 0 as
r — o00. Thus, by (A.3.7) we have d 2~ (8") — 0 as r — .
Consequently, from (A.3.6) it implies that f(8") — f* =
ming f(/3), which shows that the GCD algorithm converges
to the global minimum.

Now let ¢; = L(2B)™", ¢ = 5L\/p + L, and A" =
f(B") — f*. By the local error bound (A.3.7) and the cost-
to-go estimate (A.3.6), we obtain

AT < ey [d%. (BT) + 187 = BT

< &2?|B" — prox, (8" — Vg(B))|* + c2||B"H
< (e2k?0% + co)||B"T = 87|12

< (e2k’0” + ea)er M f(B7) = F(B7)]

— (02/<;202 + 02)01_1(Ar — Ar+1),

- AP

which implies that

AT < c3

—A" A3.
< (A.9)
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where c3 = (car?0? + c2)cy t. We can see from (A.3.9) that
f(B") approaches f* with at least linear rate of convergence.
From (A.3.5) again, this further implies that the sequence
{B"} converges at least linearly. O
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