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Optimal Rates for Zero-Order Convex Optimization:
The Power of Two Function Evaluations
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and Andre Wibisono

Abstract—We  consider derivative-free algorithms for
stochastic and nonstochastic convex optimization problems that
use only function values rather than gradients. Focusing on
nonasymptotic bounds on convergence rates, we show that if pairs
of function values are available, algorithms for d-dimensional
optimization that use gradient estimates based on random
perturbations suffer a factor of at most +/d in convergence
rate over traditional stochastic gradient methods. We establish
such results for both smooth and nonsmooth cases, sharpening
previous analyses that suggested a worse dimension dependence,
and extend our results to the case of multiple (m > 2) evaluations.
We complement our algorithmic development with information-
theoretic lower bounds on the minimax convergence rate of such
problems, establishing the sharpness of our achievable results
up to constant (sometimes logarithmic) factors.

Index Terms— Optimization, zero-order optimization, on-line
learning, statistical learning, lower bounds.

I. INTRODUCTION

ERIVATIVE-FREE optimization schemes have a long

history in optimization; for instance, see the book by
Spall [1] for an overview. Such procedures are desirable
in settings in which explicit gradient calculations may
be computationally infeasible, expensive, or impossible.
Classical techniques in stochastic and non-stochastic
optimization, including Kiefer-Wolfowitz-type procedures
(see [2]), use function difference information to approximate
gradients of the function to be minimized rather than
calculating gradients. There has recently been renewed
interest in optimization problems with only functional
(zero-order) information available—rather than first-order
gradient information—in optimization, machine learning, and
statistics [3]-[7].
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In machine learning and statistics, this interest has centered
around bandit optimization [3], [4], [8], where a player and
adversary compete, with the player choosing points # in some
domain ® and an adversary choosing a point x, forcing
the player to suffer a loss F(@; x). The goal is to choose
an optimal point & € © based only on observations of
function values F(@; x). Applications of such bandit problems
include online auctions and advertisement selection for search
engines. Similarly, the field of simulation-based optimization
provides many examples of problems in which optimization
is performed based only on function values [1], [5], [9].
Additionally, in many problems in statistics—including graph-
ical model inference [10] and structured-prediction [11]—the
objective is defined variationally (as the maximum of a family
of functions), so explicit differentiation may be difficult.

Despite the long history and recent renewed interest in
such procedures, a precise understanding of their convergence
behavior remains elusive. In this paper, we study algorithms
for solving stochastic convex optimization problems of the
form

minimize f(0) := Ep[F(6; X)] :/ F@;x)dP(x), (1)
0e® X

where ® C R is a compact convex set, P is a distribution
over the space X, and for P-almost every x € X, the
function F(-;x) is closed and convex. We focus on the
convergence rates of algorithms observing only stochastic
realizations of the function values f (@), though our algorithms
naturally apply in the non-stochastic case as well.

One related body of work focuses on problems where,
for a given value x € X (or sample X ~ P), it is
only possible to observe F(0; x) at a single location 6.
Nemirovski and Yudin [12, Ch. 9.3] develop a randomized
sampling strategy that estimates the gradient VF(#; x) via
randomized evaluations of function values at points & on the
surface of an ¢p-sphere. Flaxman et al. [3] build on this
approach and establish some implications for bandit convex
optimization problems. The convergence rates given in these
early papers are sub-optimal, as more recent work shows [7].
For instance, Agarwal et al. [7] provide algorithms that achieve
convergence rates after k iterations of O(d'®/+/k); however,
as the authors themselves note, the algorithms are quite
complicated. Jamieson et al. [13] present simpler comparison-
based algorithms for solving a subclass of such problems, and
Shamir [14] gives optimal algorithms for quadratic objectives,
as well as providing some lower bounds on optimization error
when only single function values are available.
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Some of the difficulties inherent in optimization using
only a single function evaluation are alleviated when the
function F(-;x) can be evaluated at rwo points, as noted
independently by Agarwal et al. [4] and Nesterov [5]. Such
multi-point settings prove useful for optimization problems
in which observations X are available, yet we only have
black-box access to objective values F(#; X); examples of
such problems include simulation-based optimization [5], [9]
and variational approaches to graphical models and
classification [10], [11]. The essential insight underlying
multi-point schemes is as follows: for small non-zero scalar u
and a vector Z € RY, the quantity (F(6 +uZ; x)— F(0; x))/u
approximates a directional derivative of F(f;x) in the
direction Z that first-order schemes may exploit. Relative to
schemes based on only a single function evaluation at each
iteration, such two-sample-based gradient estimators exhibit
faster convergence rates [4]-[6]. In the current paper, we
take this line of work further, in particular by characterizing
optimal rates of convergence over all procedures based on
multiple noisy function evaluations. Moreover, adopting the
two-point perspective, we present simple randomization-based
algorithms that achieve these optimal rates.

More formally, we study algorithms that receive a vector of
paired observations, Y (0, 7) € R2, where 6 and 7 are points
selected by the algorithm. The 1™ observation takes the form

tipt _t\ ._ F@O'; X"
Y (0 , T ) = |:F(Tt; Xt)i|,

where X' is an independent sample drawn from the
distribution P. After k iterations, the algorithm returns a
vector <’9\(k) € 0. In this setting, we analyze stochastic
gradient and mirror-descent procedures [12], [15]-[17]
that construct gradient estimators using the two-point
observations Y? (as well as the natural extension to m > 2
observations). By a careful analysis of the dimension
dependence of certain random perturbation schemes, we show
that the convergence rate attained by our stochastic gradient
methods is roughly a factor of v/d worse than that attained by
stochastic methods that observe the full gradient VF(#; X).
Under appropriate conditions, our convergence rates are a
factor of +/d better than those attained in past work [4], [5].
For smooth problems, Ghadimi and Lan [6] provide
results sharper than those in the papers [4], [5], but
do not show optimality of their methods nor consider
non-Euclidean problems. In addition, although we present
our results in the framework of stochastic optimization, our
analysis also applies to (multi-point) bandit online convex
optimization problems [3], [4], [8], where our results are
the sharpest provided to date. Our algorithms apply in both
smooth and non-smooth cases as well as to non-stochastic
problems [5], [12], where our procedures give the fastest
known convergence guarantees for the non-smooth case.
Finally, by using information-theoretic techniques for proving
lower bounds in statistical estimation, we establish that our
explicit achievable rates are sharp up to constant factors or
(in some cases) factors at most logarithmic in the dimension.

The remainder of this paper is organized as follows:
in the next section, we present our multi-point gradient

)
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estimators and their convergence rates, providing results
in Section II-A and II-B for smooth and non-smooth
objectives F, respectively. In Section III, we provide
information-theoretic minimax lower bounds on the best
possible convergence rates, uniformly over all schemes based
on function evaluations. We devote Sections IV and Section V
to proofs of the achievable convergence rates and the lower
bounds, respectively, deferring more technical arguments to
appendices.

Notation: For sequences indexed by d, the inequality
aq < by indicates that there is a universal numerical constant ¢
such that ay < ¢ - by. For a convex function f : RY — R,
we let

of @) =g R | f(1) = f(O) +(g.7 —O) VreR’
denote the subgradient set of f at 8. We say a function f is

A-strongly convex with respect to the norm |-|| if for all 6,
€ R, we have f(z) > f(0)+ (g, 7 —0) + (A/2) |0 — 7|
for all ¢ € 6f(@). Given a norm |-||, we denote its dual

norm by ||-||.. We let N(O, Iyx4) denote the standard normal
distribution on R?. We denote the £,-ball in RY with radius
r centered at v by BY(v,r), and S~ '(v,r) denotes the
(d — 1)-dimensional £5-sphere in R? with radius r centered
at . We also use the shorthands BY = B(0,1) and
S§a-1 = Sd’l(O, 1), and 1 for the all-ones vector.

II. ALGORITHMS

We begin by providing some background on the class of
stochastic mirror descent methods for solving the problem
mingee f(#). They are based on a proximal function y,
meaning a differentiable and strongly convex function defined
over ®. The proximal function defines a Bregman divergence
Dy :0 x0 — Ry via

Dy (0,7) :=w(0) —y() = (Vy(r),0 — 7).

The mirror descent (MD) method generates a sequence of
iterates {0'}°°, contained in ©, using stochastic gradient
information to perform the update from iterate to iterate. The
algorithm is initialized at some point 8! € ®. At iterations
t=1,2,3,..., the MD method receives a (subgradient) vector

g' € RY, which it uses to compute the next iterate via

0"+ = arg min [(g’,@) + LD,,,(@, 6")], 3)
0eo a(t)

where {a(#)}72, is a non-increasing sequence of positive

stepsizes.

Throughout the paper, we impose two assumptions that are
standard in analysis of mirror descent methods [12], [16], [17].
Letting 6* denote a minimizer of the problem (1), the first
assumption concerns properties of the proximal function y
and the optimizaton domain ®.

Assumption A: The proximal function y is 1-strongly
convex with respect to the norm |-||. There exists R < o0
such that D, (0%, 0) < %Rz for 0 € O, and the domain © is
compact.

Our second assumption is standard for almost all first-order
stochastic gradient methods [5], [17], [18], and it holds when-
ever the functions F(-;x) are G-Lipschitz with respect to
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the norm ||-||. We use |||, to denote the dual norm to |||,
and let g : ® x X — R? denote a measurable subgradient
selection for the functions F; that is, g(f;x) € O0F(#; x)
with E[g(@; X)] € o (0).

Assumption B: There is a constant G < o0 such that
the (sub)gradient selection g satisfies E[||g(0; X)Ili] < G2
for 68 € ©.

When Assumptions A and B hold, the convergence rates
of stochastic mirror descent methods are well understood.
In detail, suppose that the variables X’ € X are sampled
iid. according to P. With the assignment g’ = g(0'; X?),
let the sequence {#"}°°, be generated by the mirror descent
iteration (3). Then for a stepsize a(t) = a/+/t, the average
O(k) = % Zle 0" satisfies

1 R2+ a G2
2a+/k N/

We refer to the papers [16], [17, Sec. 2.3] for results of this
type.

For the remainder of this section, we explore the use of
function difference information to obtain subgradient estimates
that can be used in mirror descent methods to achieve
statements similar to the convergence guarantee (4). We begin
by analyzing the smooth case—when the instantaneous
functions F(-; x) have Lipschitz gradients—and proceed to the
more general (non-smooth) case in the subsequent section.

E[f @) — f(©O%) < (4)

A. Two-Point Gradient Estimates and
Convergence Rates: Smooth Case

Our first step is to show how to use two function values
to construct nearly unbiased estimators of the gradient of the
objective function f under a smoothness condition. Using
analytic methods different from those from past work [4], [5],
we are able to obtain optimal dependence with the problem
dimension d. In more detail, our procedure is based on a
non-increasing sequence of positive smoothing parameters
{u;}72, and a distribution x on R9, to be specified, satisfying
E, [ZZT] = I. Given a smoothing constant u, vector z, and
observation x, we define the directional gradient estimate at
the point 4 as

F@ +uz;x)— F(0; x)
Z.
u

Gsm(0; u,z,x) := (5)

Using the estimator (5), we then perform the following two
steps. First, upon receiving the point X’ € X, we sample an
independent vector Z’ from u and set

gt = Gsm(eti Ug, Zt, Xt)
FO" +uZ"; X"y — F(0'; X’)Z,

U

(6)

In the second step, we apply the mirror descent update (3) to
the quantity ¢’ to obtain the next parameter 6’

Intuition for the estimator (5) follows by considering
directional derivatives. The directional derivative f'(6,z) of
the function f at the point # in the direction z is

£, z) :=1lim l(f(@ +uz) — £(9)).
ul0 u
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This limit always exists when f is convex [19, Ch. VI], and
if f is differentiable at 8, then f'(0,z) = (V f(0), z). With
this background, the estimate (5) is motivated by the following
fact [5, eq. (32)]: whenever V f () exists, we have

E[f'(0,Z2)Z] = EUV f(0), Z) Z] = V f (),

where the final equality uses our unbiasedness assumption that
E[ZZT] = I. Consequently, given sufficiently small choices
of u;, the vector (6) should be a nearly unbiased estimator of
the gradient V f(07).

In addition to the condition E, (ZzZT] = I, we require a
few additional assumptions on x. The first ensures that the
estimator g’ is well-defined.

Assumption C: The domain of the functions F and support
of u satisfy

dom F(;x) D@+ ujsuppu forx € X. (7

If we apply smoothing with Gaussian perturbation, the
containment (7) implies dom F(-; x) = R4, though we still
optimize over the compact set ® in the update (3). We remark
in passing that if the condition (7) fails, it is possible to
optimize instead over the smaller domain (1 — ¢)®, assuming
w.l.o.g. that ® has non-empty interior, so long as u has
compact support (cf. Agarwal et al. [4, Algorithm 2]). We also
impose the following properties on the smoothing distribution:
Assumption D: For Z ~ u, the quantity M(u) :=

E[1Z|* ||Z||i] is finite, and moreover, there is a function
s : N — Ry such that

Elll(g, Z2) ZII1 < s(d) llgls for any g € R (8)
Although the quantity M(u) is required to be finite, its
value does not appear explicitly in our theorem statements.
On the other hand, the dimension-dependent quantity s(d)
from condition (8) appears explicitly in our convergence rates.
As an example of these two quantities, suppose that we take u
to be the distribution of the standard normal N(O, 1;x.), and
use the ¢p-norm ||-|| = ||-|l,. In this case, a straightfoward
calculation shows that M (u)*> < d* and s(d) < d.

Finally, as previously stated, the analysis of this section
requires a smoothness assumption:

Assumption E: There is a function L : X — Ry such
that for P-almost every x € X, the function F(-;x) has
L(x)-Lipschitz continuous gradient with respect to the norm
I-1l, and the quantity L(P) = E[(L(X))?] is finite.

Essential to stochastic gradient procedures—recall
Assumption B and the result (4)—is that the gradient
estimator ¢’ be nearly unbiased and have small norm.
Accordingly, the following lemma provides quantitative guar-
antees on the error associated with the gradient estimator (5).

Lemma 1: Under Assumptions D and E, the gradient

estimate (5) has expectation
E[Gsm(0; u, Z, X)] = V£ (0) +uL(P)o(9, u) )

for v = v(0,u) € R such that |vll, < 3E[IZI*ZIl,].
Its expected squared norm has the bound

ELIGsm (0: u. Z. X)I17]
1
< 25(E [ Ig@: )13 ] + S’ LY M@’ (10)
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See Section IV-B for the proof. The bound (9) shows that the
estimator g’ is unbiased for the gradient up to a correction
term of order u,, while the second inequality (10) shows that
the second moment is—up to an order u? correction—within
a factor s(d) of the standard second moment E[||g(d; X)||i].
We note in passing that the parameter # in the lemma can be
taken arbitrarily close to 0, which only makes Ggp a better
estimate of g. The intuition is straightforward: with two points,
we can obtain arbitrarily accurate estimates of the directional
derivative.

Our main result in this section is the following theorem on
the convergence rate of the mirror descent method using the
gradient estimator (6).

Theorem 1: Under Assumptions A, B, C, D, and E, consider
a sequence {0'} generated according to the mirror descent
update (3) using the gradient estimator (6), with step and
perturbation sizes

GJsd) 1

and U =u——-—— - —

o) =a LPYM(u) 1

R
2G/s(d)/t
fort =1,2,.... Then for all k,

RG./s(d) { 71}
max {a, a

ak) — f09] <2—Y"-
E[f @) - 6] < NG

o RG«k/s(d . RG«/s(cz) log(2k), an

where @\(k) = %Zi‘:] 0!, and the expectation is taken with
respect to the samples X and Z.

The proof of Theorem 1 builds on convergence proofs
developed in the analysis of online and stochastic convex
optimization [4], [5], [15], [17], but requires additional
technical care, since we never truly receive unbiased gradients.
We provide the proof in Section IV-A.

Before continuing, we make a few remarks. First, the
method is reasonably robust to the selection of the step-size
multiplier «a; Nemirovski et al. [17] previously noted
this robustness for gradient-based MD methods. As long
as a(t) o 1/4/t, mis-specifying the multiplier o results
in a scaling at worst linear in max{a,a”'}. We may
also use multiple independent random samples Z'/,
1,2,...,m, in the construction of the gradient
estimator (6) to obtain more accurate estimates of the gradient
via g = L3 Gm(0'; ur, 21, X"). See Corollary 2
to follow for an example of this construction. In addition,
the convergence rate of the method is independent of the
Lipschitz continuity constant L(P) of the instantaneous
gradients V F (-; X), because, as noted following Lemma 1, we
may take u arbitrarily close to 0. This suggests that similar
results may hold for non-differentiable functions; indeed, as
we show in the next section, a slightly more complicated
construction of the estimator ¢’ leads to analogous guarantees
for general non-smooth functions.

Although we have provided bounds on the expected
convergence rate, it is possible to give high-probability
convergence guarantees (see [17], [20]) under additional
tail conditions on g—for example, under the bounded-
ness condition |g(@; X)|l, < G—though obtaining sharp
dimension-dependence requires care. Additionally, while we

i =
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have presented our results as convergence guarantees for
stochastic optimization problems, an inspection of our
analysis in Section IV-A shows that we also obtain (expected)
regret bounds for bandit online convex optimization problems
(see [3], [4], [8D).

1) Examples and Corollaries: We now provide examples
of sampling strategies giving bounds for the mirror descent
algorithm based on the subgradient estimator (6). For each
corollary, we specify the norm |[|-||, proximal function w,
and distribution x. We then compute the values that the
distribution g implies in Assumption E and apply Theorem 1
to obtain a convergence rate.

We begin with a corollary that characterizes the convergence
rate of our algorithm with the proximal function
w(0) = 2 ||6||2 under a Lipschitz condition:

Corollary 1: Given domain ® C {0 € RY | 181, < R},
suppose that p is uniform on the surface of the {>-ball of
radius ~/d, and that E[||g(0; X)|3] < G>. Then

,1}
o RGd . RG+/d log(2k)
. .

Proof: By the assumption that E[ZZT] = I, we see that
for any g € R? we have

E[lI(g,

E[f@O%) — f(0*)] <2

2) Z|31 = dEl(g, 2)*] = dE[g ' ZZ g,

and as || Z|l, = v/d, we have M(u) = \/E[|Z]|S] = d*/%.
Thus Assumption D holds with s(d) = d, and the claim
follows from Theorem 1. 0

The rate Corollary 1 provides is the fastest derived to
date for zero-order stochastic optimization using two function
evaluations; both Agarwal et al. [4] and Nesterov [5] achieve
rates of convergence of order RGd/ Vk. In concurrent work,
Ghadimi and Lan [6] provide a result (their Corollary 3.3) that
achieves a similar rate to that above, but their primary focus
is on non-convex problems. Moreover, we show in the sequel
that this convergence rate is actually optimal.

Using multiple function evaluations yields faster
convergence rates, as we obtain more accurate estimates of
the instantaneous gradients g(@; X). The following extension
of Corollary 1 illustrates this effect:

Corollary 2: In addition to the conditions of Corollary 1,
let Z, i = 1,...,m be sampled independently according
to u, and at each iteration of mirror descent use the gradient
estimate g' = % S Gem 05 ug, Z5, X' with the step and
perturbation sizes

aR 1
26 max{\/g 1y Vi
There exists a universal constant C < 5 such that for all k,
E[f@O®) - £©")]

RG\/1+ 5 au?® log(2k)
<Cc— " imax{o,a )+ = +u i|
vk [ Vi k

uG 1

)= P2 T

and u; =
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Corollary 2 shows the intuitive result that, with a number
of evaluations linear in the dimension d, it is possible to
attain the standard (full-information) convergence rate RG/ Vk
(see [21]) using only function evaluations; we are (essentially)
able to estimate the gradient g(@; X). We provide a proof of
Corollary 2 in Section IV-C.

In high-dimensional scenarios, appropriate choices for the
proximal function y yield better scaling on the norm of the
gradients [12], [17], [22]. In the setting of online learning
or stochastic optimization, suppose that one observes
gradients g(0; X). If the domain @ is the simplex, then
exponentiated gradient algorithms [16], [23] using the proxi-
mal function y (6) = > j 0 log 0; obtain rates of convergence
dependent on the {o-norm of the gradients ||g(@; X)llq-
This scaling is more palatable than bounds that depend on
Euclidean norms applied to the gradient vectors, which may
be a factor of +/d larger. Similar results apply using proximal
functions based on £ -norms [16], [24]. In our case, if we
make the choice p = 1 + W and y(0) = ﬁ 1912,
we obtain the following corollary, which holds under the
conditions of Theorem 1.

Corollary 3: Suppose that E[| g9, X)||go] < G? the
optimization domain ® is contained in the {€-ball
0 € RY | 6l < RY, and u is uniform on the
hypercube {—1,1}%. There is a universal constant
C < 2exp(l) such that

] = CRG— 'Cj/l]gg(zd)max {a,a‘l}
Cw (au2+ulogk>.

Proof: The chosen proximalk function y is strongly
convex with respect to the norm |||, (see [12, Appendix 1]).
In addition, the choice ¢ = 1+4log(2d) implies 1/p+1/q =1,
and [vll, < exp(l) |lv]l for any v € RY. Consequently, we
have E[||(g. Z) Z|2] < exp(E[[l(g, Z) Z||,]. which allows
us to apply Theorem 1 with the norm ||-|| = ||-]|; and the dual
norm |||l = [/l co-

We claim that Assumption D is satisfied with s(d) < d.
Since Z ~ Uniform({—1, 1}9), for g € R? we have

E[Its, 2 ZI% | =E (s, 2*] = 181 = d gl

E[f@kK) — f©O%)

Finally, we have M(u) = /E[IZ[{11Zl%,] = d?, which

is finite as needed. By the inclusion of ® in the ¢{-ball of
radius R and our choice of proximal function, we have

1 1
(p = 1)Dy 0, 7) < 1015 + 5 Izl + 101, Nzl

(For instance, see Lemma 3 in the paper [22].) We thus find
that D, (0, 7) < 2R?log(2d) for any 6,7 € O, and using
the step and perturbation size choices of Theorem 1 gives the
result. O

Corollary 3 attains a convergence rate that scales with
dimension as +/dlogd, which is a much worse dependence
on dimension than that of (stochastic) mirror descent using
full gradient information [12], [17]. As in Corollaries 1 and 2,
which have similar additional +/d factors, the additional
dependence on d suggests that while O(1/€?) iterations are
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required to achieve e-optimization accuracy for mirror descent
methods, the two-point method requires O(d/e?) iterations
to obtain the same accuracy. In Section III we show that
this dependence is sharp: apart from logarithmic factors, no
algorithm can attain better convergence rates, including the
problem-dependent constants R and G.

B. Two-Point Gradient Estimates and
Convergence Rates: General Case

We now turn to the general setting in which the
function F(-; x), rather than having a Lipschitz continuous
gradient, satisfies only the milder condition of Lipschitz
continuity. The difficulty in this non-smooth case is that the
simple gradient estimator (6) may have overly large norm.
For instance, a naive calculation using only the G-Lipschitz
continuity of the function f gives the bound

E[I(F© +u2) - £O)Z/ull}]
< G?E[Iu11ZIh Z/ul}] = G*ENIZI3). (12)

This upper bound always scales at least quadratically
in the dimension, since we have the lower bound
E[Z1I3] > (E[lZ]5])> = d?, where the final equality uses the
assumption E[ZZT] = I ixg- This quadratic dependence on
dimension leads to a sub-optimal convergence rate. Moreover,
this scaling appears to be unavoidable using a single perturbing
random vector: taking f(6) = G ||0]|, and setting & = 0 shows
that the bound (12) may hold with equality.

Nevertheless, the convergence rate in Theorem 1 shows
that near non-smoothness is effectively the same as
being smooth. This suggests that if we can smooth the
objective f slightly, we may achieve a rate of convergence
even in the non-smooth case that is roughly the same as that
in Theorem 1. The idea of smoothing the objective has been
used to obtain faster convergence rates in both deterministic
and stochastic optimization [25], [26]. In the stochastic setting,
Duchi et al. [26] leverage the well-known fact that convolution
is a smoothing operation, and they consider minimization of
a sequence of smoothed functions

£u0) =ELf©O +uZ)] = / FO+udu),  (13)

where Z € R? has density with respect to Lebesgue measure.
In this case, f; is always differentiable; moreover, if f is
Lipschitz, then V f, is Lipschitz under mild conditions.

The smoothed function (13) leads us to a two-point strategy:
we use a random direction as in the smooth case (6)
to estimate the gradient, but we introduce an extra step
of randomization for the point at which we evaluate the
function difference. Similar double-randomization schemes
were proposed by Gupal [27] (see also the book of
Polyak [28, Ch. 5.6.2]), though understanding of their con-
vergence behavior remained limited. Roughly speaking, this
randomness has the effect of making it unlikely that the
perturbation vector Z is near a point of non-smoothness, which
allows us to apply results similar to those in the smooth case.

More precisely, our construction uses two non-increasing
sequences of positive parameters {1 ,}°0, and {uz,}7°, with
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uz; < uy,;/2, and two smoothing distributions gy, u2 on R4,
Given smoothing constants u1, uz, vectors zi, 72, and obser-
vation x, we define the (non-smooth) gradient estimate at the
point 6 as

Gins(0; u1, u2, 21, 22, X)
) F(@—i—ulzl+u2z2;x)—F(<9+u111;X)Z
= 2

uz

(14)

Using Gps we may define our gradient estimator, which
follows the same intuition as our construction of the stochastic
gradient (6) from the smooth estimator (5). Now, upon receiv-
ing the point X', we sample independent vectors Z| ~ x and
Z ~ po, and set

gt ZGHS(GI;ul,tauz,l"ziazé’xt)‘ (15)

We then proceed as in the preceding section, using this
estimator in the mirror descent method.

To demonstrate the convergence of gradient-based schemes
with gradient estimator (15), we require a few additional
assumptions. For simplicity, in this section we focus on
results for the Euclidean norm ||-||,. We impose the following
condition on the Lipschitzian properties of F(-; x), which is
a slight strengthening of Assumption B.

Assumption B': There is a function G : X — Ry such that
for P-a.e. x € X, the function F(-; x) is G(x)-Lipschitz
with respect to the {y-norm ||, and the quantity
G(P) :=VE[G(X)?] is finite.

We also impose the following assumption on the smoothing
distributions x1 and u».

Assumption F: The smoothing distributions are one of the
following pairs: (1) both w1 and uy are standard normal in
R? with identity covariance, (2) both u\ and > are uniform
on the €>-ball of radius /d + 2, or (3) the distribution | is
uniform on the €>-ball of radius /d + 2 and the distribution
w2 is uniform on the €y-sphere of radius </d. Additionally, we
assume the containment that for x € X,

dom F(-;x) D ® +uy, 1 suppug + uz,1 supp pa.
We then have the following analog of Lemma 1, whose proof
we provide in Section I'V-E:
Lemma 2: Under Assumptions B’ and F, the gradient esti-
mator (14) has expectation

E[Gl’li(g’ Ml, u29 Zl’ ZZ» X)]
= V/, (0)+ Z—?G(P)v(@, ut,uz), (16)

where v = v(0, u1, uz) has bound ||v|ly < SE[|Z2]3]. There
exists a universal constant ¢ such that

E[1Gus (0 w1, uz, Z1, 72, X)13]

<cPd( )2 a+1+108d). (17)
231

Comparing Lemma 2 to Lemma 1, both show that one
can obtain nearly unbiased gradient of the function f using
two function evaluations, but additionally, they show that the
squared norm of the gradient estimator is at most d times
larger than the expected norm of the subgradients 6 F(0; x),
as captured by the quantity G> from Assumption B or B’.
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In our approach, non-smoothness introduces an additional
logarithmic penalty in the dimension; it may be possible to
remove this factor, but we do not know how at this time. The
key is that taking the second smoothing parameter u; to be
small enough means that, aside from the dimension penalty,
the gradient estimator ¢’ is essentially unbiased for V f,,, , (6")
and has squared norm at most G2d logd. This bound on size
is essential for our main result, which we now state.

Theorem 2: Under Assumptions A, B, and F, consider
a sequence {0"}°°, generated according to the mirror descent
update (3) using the gradient estimator (15) with step and
perturbation sizes

alt) = UR

aR
s ul, = >
G(P)\/d1og2d)/t T
Then there exists a universal (numerical) constant ¢ such that
for all k,

E[f@Ok) — f©6)]

RG(P)\/d » log(2k)}
< Ci\/lz |:max{a, o }/1ogRd) 4+ u Nk
(18)

uR
Uz = W

where 0(k) = %Zle 0', and the expectation is taken with
respect to the samples X and Z.

The proof of Theorem 2 roughly follows that of Theorem 1,
except that we prove that the sequence 0’ approximately
minimizes the sequence of smoothed functions f,,, rather
than f. However, for small u; ;, these two functions are quite
close, which combined with the estimates from Lemma 2 gives
the result. We give the full argument in Section IV-D.

Theorem 2 shows that the convergence rate of our two-point
stochastic gradient algorithm for general non-smooth functions
is (at worst) a factor of /Iogd worse than the rate for smooth
functions in Corollary 1. Notably, the rate of convergence here
has substantially better dimension dependence than previously
known results [4]-[6].

III. LOWER BOUNDS ON ZERO-ORDER OPTIMIZATION

Thus far, we have presented two main results
(Theorems 1 and 2) that provide achievable rates for
perturbation-based gradient procedures. It is natural to
wonder whether or not these rates are sharp. In this section,
we show that our results are—in general—unimprovable
by more than a constant factor (a logarithmic factor in
dimension in the setting of Corollary 3). These results show
that no algorithm exists that can achieve a faster convergence
rate than those we have presented under the oracle model (2).

We begin by describing the notion of minimax error.
Let F be a collection of pairs (F, P), each of which defines
an objective function of the form (1). Let Ay denote the
collection of all algorithms that observe a sequence of data
points (Y',..., Y¥) ¢ R? with Y' = [F(#", X") F(z', X")]
and return an estimate 8(k) € ©. Given an algorithm A € Ay
and a pair (F, P) € F, we define the optimality gap

(A, F, P, ©) = f(OK) — inf f(©)
= Ep[F@W): X)] = inf Ep [F(©: X)),
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where a(k) is the output of algorithm A on the sequence
of observed function values. The expectation of this random
variable defines the minimax error

€ (F,0):= inf sup E[e&(A, F, P, 0)],

(19)
Ak (F,P)eF

where the expectation is taken over the observations
(Y',...,Y%) and any additional randomness in .A. This
quantity measures the performance of the best algorithm in Ay,
where performance is required to be uniformly good over the
class F.

We now turn to the statement of our lower bounds, which
are based on simple choices of the classes F. For a given
{p-norm ||-||,, we consider the class of linear functionals

Fe.p :=1{(F.P) | F(0:x)=(0,x), Ep[|X|2] < G?}.

Each of these function classes satisfy Assumption B’ by
construction, and moreover, V F(-; x) has Lipschitz constant 0
for all x. We state each of our lower bounds assuming that
the domain O is equal to some {,-ball of radius R, that is,
®={0ecR?| 601l, < R}. Our first result considers the case
p =2 with domain © an arbitrary {,-ball with ¢ > 1, so we
measure gradients in the £>-norm.

Proposition 1: For the class Fg» and ® = {0 € R? |
1601, < R}, we have

1-16R

1 1
6 (Fo.2,0) = —5 4= min {dl‘a,kl‘a}. (20)

Combining the lower bound (20) with our algorithmic schemes
in Section II shows that they are optimal up to constant
factors. More specifically, for ¢ > 2, the ¢»-ball of radius
d'?=1/4R contains the t4-ball of radius R, so Corollary 1
provides an upper bound on the minimax rate of conver-
gence of order RG~/dd'/*71/4/\/k = RGd'~"/1//k in the
smooth case, while for k > d, Proposition 1 provides the
lower bound RGd'~1/4/+/k. Theorem 2, providing a rate of
RG./dTlogd/+k in the general (non-smooth) case, is also
tight to within logarithmic factors. Consequently, the stochastic
gradient descent algorithm (3) coupled with the sampling
strategies (6) and (15) is optimal for stochastic problems with
two-point feedback.

We can prove a parallel lower bound that applies when using
multiple (m > 2) function evaluations in each iteration, that
is, in the context of Corollary 2. In this case, an inspection of
the proof of Proposition 1 shows that we have the bound

€ (FG,2,0) > Tq% min {dlfé,klfé}.
We show this in the remarks following the proof of
Proposition 1 in Section V-A. In particular, we see
that the minimax rate of convergence over the ¢»-ball
is RG./d/m/~k, which approaches the full information
minimax rate of convergence, RG/ Jk, asm — d.

For our second lower bound, we investigate the minimax
rates at which it is possible to solve stochastic convex
optimization problems in which the objective is Lipschitz
continuous in the {i-norm, or equivalently, in which the
gradients are bounded in {y-norm. As noted earlier,

21
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such  scenarios are suitable for
problems (see [17]).
Proposition 2: For the class FG,0o with ® = {0 € R4 |

01y < R}, we have

1 GR . Vk
5:(]:6,00,9) = ﬁﬁ mi

high-dimensional

N Vd

V1og(Bk) " /log(3d) |
This result also demonstrates the optimality of our mirror
descent algorithms up to logarithmic factors. Recalling
Corollary 3, the MD algorithm (3) with (0) = 55 1911,
where p = 1 + 1/log(2d), implies that € (Fc,®) <
GR./dlog(2d)/v/k. On the other hand, Proposition 2
provides the lower bound € (Fg,®) > GR+d/klogd.
These upper and lower bounds match up to logarithmic factors
in dimension.

It is worth comparing these lower bounds to the
achievable rates of convergence when full gradient infor-
mation is available—that is, when one has access to the
subgradient selection g(f; X)—and when one has access to
only a single function evaluation F(f; X) at each iteration.
We begin with the latter, presenting a minimax lower bound
essentially due to Shamir [14] for comparison. We denote the

minimax optimization error using a single function evaluation

in each of k iterations by e:mgle. For the lower bound, we

impose both Lipschitz conditions on the functions F and a
variance condition on the observations F(; X): for a given
variance 02, Lipschitz constant G, and £ ,-norm, we consider
the family of optimization problems defined by the class of
convex losses

Fo6.p={(F, P) | Ep[0F©0; X)II3] < G* and
E[(F(©; X) - f(0))*] < o7}

In our proofs, we restrict this class to functions of the form
F(0;x) =c1 |60 — ca2x]l;, where ¢, ¢ are constants chosen to
guarantee the above inclusions. By an extension of techniques
of Shamir [14, Th. 7], we have the following proposition.

Proposition 3: For any p,q > 1, the class Fs G, p, and any
R > 0 with ® > {0 € R? | 0], < R}, we have

e,f'”g'e(fg,g,q, 0) > %min d_(’, GRd'~" 71
Proposition 3 shows that the asymptotic difficulty of opti-
mization grows at least quadratically with the dimension d.
Indeed, consider the Euclidean case (p = ¢ = 2), and
consider minimizing 1-Lipschitz convex functions over the
{>-ball. Assuming that observations have variance 1, the
minimax lower bound becomes % min{d/ J/?, 1}, so achieving
€ accuracy requires Q(d?/e€?) iterations. This is substantially
worse than the complexity possible when using two function
evaluations: Corollary 1 implies that the minimax rate of
convergence scales as /d/k, so d /€ iterations are necessary
and sufficient to achieve € accuracy. By comparing with
Corollary 2 and Proposition 1, we see a phase transition:
with only a single function evaluation per sample X, the
minimax rate is d/+k, yet with m > 2 function
evaluations, it is possible to obtain rates of convergence scaling

as /d/m/k.
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For the <case of I[linear losses—that 1is, when
F(0; x) = (0, x)—there is a smaller gap between convergence
rates possible using single function evaluation and those
attainable with multiple evaluations. In the Euclidean case of
the preceding paragraph, the minimax convergence rate for
linear losses scales (up to logarithmic factors) as /d/k when
only a single evaluation is available (see, e.g., Bubeck and
Cesa-Bianchi [29, Th. 5.11]). Similarly, optimization of linear
losses over the simplex (or the {j-ball)—the classical bandit
problem of Lai and Robbins [30], [31]—scales to within
logarithmic factors as /d/k in the paired evaluation case
(Corollary 3 and Proposition 2) and as /d/k in the single
evaluation case as well [32, Th. 5]. In the linear case, then,
there is not (generally) a phase transition between single and
multiple evaluations.

Returning now to a comparison with the full information
case, each of Propositions 1 and 2 includes an
additional +/d factor as compared to analogous minimax
rates [16], [17], [21] applicable to the case of full gradient
information. These +/d factors disappear from the achievable
convergence rates in Corollaries 1 and 3 when one uses
g’ = g(0; X) in the mirror descent updates (3). Consequently,
our analysis shows that in the zero-order setting—in addition
to dependence on the radius R and second moment G>—any
algorithm must suffer at least an additional O(+/d) penalty
in convergence rate, and optimal algorithms suffer precisely
this penalty. In models for optimization in which there is
a unit cost for each function evaluation and a unit cost for
obtaining a single dimension of the gradient, the cost of using
full gradient information and that for using only function
evaluations is identical; in cases where performing d function
evaluations is substantially more expensive than computing a
single gradient, however, it is preferable to use full gradient
information if possible, even when the cost of obtaining the
gradients is somewhat nontrivial.

IV. CONVERGENCE PROOFS

We provide the proofs of the convergence results from
Section II in this section, deferring more technical arguments
to the appendices.

A. Proof of Theorem 1

Before giving the proof of Theorem 1, we state a
standard lemma on the mirror descent iterates
(see, for example, Nemirovski et al. [17, Sec. 2.3] or
Beck and Teboulle [16, eq. (4.21)]).

Lemma 3: Let {g' }le C R? be a sequence of vectors,
and let 0" be generated by the mirror descent iteration (3).
If Assumption A holds, then for any 0* € ® we have

z“%ww

= Vf(Ht) — g', Lemma 3

k

z<gt,(9t _9*) < 2 (k)

=1
Defining the error vector e’

implies that

k

<D (Vr©O".0" —06%)

t=1

k
D (O - £6)
t=1
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k k
ZZ(gt,et +Ze o' — *
t=1 t=1
1 ®) *
S L Z“ WH+Z -07) @

For each iteration t = 2,3, ..., let .7-',_1 denote the o-field

of Xl,...,X’f1 and Z',...,Z'"~'. Then Lemma 1 implies
Ele! | Fi—1] = u,L(P)v,, where v; = v(0", u,) satisfies
loslle < 2M(,u) Since 0" € F,_1, we can first take an

expectation conditioned on F;_; to obtain

k k
> Elfe',0" — 0] < L(P) D" uElllv; |l |0 — 0% ]

=1 t=1

1 k
< SM(RL(P) 3 ur,

=1
where in the last step above we have used the relation

10" —0*|| < ,/2D,,(0*,0) < R. Statement (10) of Lemma 1
coupled with the assumption that E[||g(6"; X)||i | Fi_1] < G?

yields
ellg'I:] = [E[lo12 1 7]
< 25(d)G* + %u%L(P)ZM(ﬂ)Z.

Applying the two estimates above to our initial bound (22)
yields that

k
> E[£60")
t=1

* 1 2 2 ‘
—f0M] = T(k)R +s(d)G glla(t)

k
LMY et
t=1

1 k
+ 5 M(u)RL(P) > uy.

t=1

(23)

Now we use our choices of the sample size o(r)
and u; to complete the proof. For the former, we have
a(t) = aR/QG/s@)W0). Since Y5172 < [Fi2
dt = 2/k, we have

k
R2
a(t) < RG/s@)k(a 4+ a~!
20 (k) p—
For the second summation in the quantity (23), we have the
bound
k

uz( G2s(d) )RL(P)zM(ﬂ)ZZ n
L(P)2M (u)? 4G/s(d) — 15/2

< aquG\/s(d)

since Zle t73/2 < 4. The final term in the inequality (23) is
similarly bounded by

y ( G+/s(d) ) RL(P)M ()

L(P)M () 2
RG./s(d)
= Uy—-
2

(logk +1)

(logk + 1) < uRG+/s(d)log(2k).
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Combining the preceding inequalities with Jensen’s inequality
yields the claim (11).

B. Proof of Lemma 1

Let & be an arbitrary convex function with Lj-Lipschitz
continuous gradient with respect to the norm |-||. Using the
tangent plane lower bound for a convex function and the
Lj-Lipschitz continuity of the gradient, for any u > 0 we
have

— h(0)

W@, z) = (Vh(i),uz) g h(g_i_ui)

_ (VA©).u2) + (La/2) Juz ]

u
Consequently, for any point § € relintdom# and for any
z € R?, we have

WO +uz) —h(O)
u

||z||2y(u 0,2)z,
(24)

=hn'0,2)z +

where y is some function with range contained in [0, 1]. Since
E[ZZ"] = Iyxa by assumption, equality (24) implies

E |:h(<9 +uZ)—h(9) Z}
u
= E[h ©, Z)Z+ ||Z||2y(u 0, Z)Zi|
= Vh@)+uL,o(0, u), (25)
where 0(0, u) e RY is an error vector with

lo(@, w)ll, < 3ELIZI?(1Z]],]

We now turn to proving the statements of the lemma.
Recalling the definition (5) of the gradient estimator, we see
that for P-almost every x € &, expression (25) implies that

E[Gsm(@; u, Z,x)] = VF(@; x) +ulL(x)v(@, u)

for v = v(0,u) with 2], < E[IZI*IZ],]. We have

E[VF (9, X)] = Vf(0"), and independence implies that

E[L(X) lo(@, )]l,] < VEIL(X)?1{E[[lv]I3]

5L(P>IE[||Z||2 1Z1,1,

A

IA

from which the bound (9) follows.
For the second statement (10) of the lemma,
equality (24) to F(-; X), obtaining

apply

Gem(@; u, Z, X) = 1Z1*y z

(€0, X),2)Z + (?

for some function y = y(u,0, Z, X) € [0, 1]. The relation
(a + b)* < 2a® + 2b? then gives
E[|Gsm (0; u, Z, X)|I2]

E |:(||(g(9, X), Z) Z|l, + % | LCou1Z)y ZH*)z]

2
< 28| 11(g0. X). 2) ZI | + SE[LCO? 1ZI1* 1213

Finally, Assumption D coupled with the independence
of X and Z gives the bound (10).
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C. Proof of Corollary 2

We show that averaging multiple directional estimates
gives a gradient estimator whose expected squared norm is
smaller by a factor of m than that attained using a single
vector Z. Fixing x, let g = VF(@; x)+uL(x)v (0, u, x) denote
the expectation of Ggy(0; u, Z,x) taken over Z uniform
on +/dB?, where 2 loll, < d3/?, by equation (25). In this
case, for Z! drawn i.i.d. I, we obtain

1 & P
EI:H—ZGsm(H;u,Z’,x) :|
mi3 2

l — ,
= ||g||% +E|:HZZGSIH(9; u,Z',x)—g
i=1

|

= 1813 + Bl |Gan(0: 0, 21, 1) — g

Now, taking an expectation over X, we have

m 2
E["lZGsm(e; u, Z', }
L 2

< E[|VF©; X) +uL(X)v(©@, u, X)[3]

1 2
+— Bl Gon @, 2", )| ]
m 2
COEVF©; X131+ %uchE[L(X)Z]
- (2dE[|IVF(9; X131+ %uzL(mzcﬂ)

m+d
2—E [IVF@©:; X)Ilz]+

1
mE 2Py
m

where inequality (i) follows from Lemma 1 and Jensen’s
inequality. Noting that the non-u-dependent terms scale as
(1 +d/m)E[|VF@; X)||%], comparison of the last display
with Lemma 1’s application in Theorem 1 and Corollary 1
shows that the stepsizes specified in the corollary give the
desired guarantee.

D. Proof of Theorem 2

The proof of Theorem 2 is similar to that of Theorem 1.
To simplify our proof, we first state a lemma bounding the
moments of vectors that satisfy Assumption F.

Lemma 4: Let the random vector Z be distributed as
N, Iyxq), uniformly on the (€>-ball of radius ~/d + 2,
or uniformly on the {>-sphere of radius ~/d. For any k € N,
there is a constant ci (dependent only on k) such that

k k
E[1Z15] < cd?.

In all cases we have E[ZZ "] = 1ixq, and cx <3 fork =4
and cy, §\/§fork:3.

See Appendix A for the proof. We now turn to the proof
proper. From Lemmas E.2 and E.3 of the paper [26], the
function f, defined in (13) satisfies f(#) < f,(0) <
f@) + uGy/d+2 for @ € ©. Defining the error vector

= V fu,(0") — g' and noting that </d +2 < V3d, we
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thus have

Z (£O" — £(6")
t=1

k
+ \/ng/EZul,,

t=1

k
*) + «/gG\/EZMU

t=1

— 9*> + \/gG«/Eul,,),

S (fult(e ) ful,t(e*))

M» WM»

IA

(V fur, (0"),6" =6

N
I
-

Il
M~

(<gt’9t _9*>+(et

where we have used the convexity of f, and the definition
of ¢'. Applying Lemma 3 to the summed (g’, 6" — 6*) terms
as in the proof of Theorem 1, we obtain

I
-

t

=

> (FO) - FO) < 5o (k)+ Z a1

t=1
+z )+ AOVTS

t=1
(26)

The proof from this point is similar to the proof of Theorem 1
(cf. inequality (22)). Specifically, we bound the squared
gradient ||g’||% terms, the error (e’,é" - 9*) terms, and then
control the summed u; terms. For the remainder of the proof,
we let F;_1 denote the o-field generated by the random
variables X', ..., X'=!, zl, ..., z\"  and Z}, ..., Z5 7.

Bounding (e',0" —60*): Our first step is note that
Lemma 2 implies E[¢! | F—1] = %Gv,, where the vector
v = 00", ur, uz,) satisfies [|o/ll, < LE[[|Z2]3]. As in the
proof of Theorem 1, this gives

k
> Elfe', 0" — 6%)]
t=1

IA

GZ E[||Dt||2 |o" — 6%,

Mzr

/\

<= E[||ZZ||2] RG Z

>

When Assumption F holds, Lemma 4 implies the expectation
bound E[[Z23] < +/3d%/%. Thus

ZE[e 0' —0%)] < LRG3k Mo

Ui
t=1

Bounding || g’ ||%: Turning to the squared gradient terms
from the bound (26), Lemma 2 gives

= E[E[]¢’|; | F1ll

csz( Z”d+1+1ogd)
1

¢ G*d ( 420 4 4 log(Zd)),
Ui,

where ¢,¢’ > 0 are numerical constants independent
of {ul,t}, {uz,z}~

El]g" 31

IA

IA
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Summing Out the Smoothing Penalties: Applying the
preceding estimates to our earlier bound (26), we get that for
a numerical constant c,

k
S E[£0") - f(0")]
t=1
<5 (k) 2d10g(2d)tZ;a(t)+cG2d2 / a(r)
;A

+—RGd«/EZ”” +~/§G«/Zzu1,t. 27)
t=1

Ui,z

We bound the rlght hand side above using our choices of a.(r),
ui,, and up ;. We also use the relations Zle t’% < 2/k and
Zi‘:] 1! < 1+ 1logk < 2logk for k > 3. With the setting
a(t) = aR/(G/dlog(2d)+/t), the first two terms in (27)
become

2 k
0@ +cG?dlog(2d) D alt)

RG./dlog(2d

Z—Og()\//? + 2caRG\/d log(2d)vk
a

¢ max{a, o "' YRG+/d log(2d)/k

for a universal constant ¢’. Since we have chosen
uz,/ur; = 1/(d*t), we may bound the third term in
expression (27) by

k
G*d> /Ea(t
; Ui,z )

IA

1 2aRGVA
— 2 2 -
B d(G dlog(2d) ) — 1 = (251)1 0¢(2k).

Similarly, the fourth term in the bound (27) becomes

V3 . _ ﬁRG
—RGd«/ZZ 2 i

Ui
Finally, since u;; = uR/ t, we may bound the last term in
expression (27) with

k
V3GVd D ur; < 2v/3uRGVd log(2k).
=1
Using Jensen’s inequality to note that E[f (ﬁ(k))] <
%Zle E[f(#")] and eliminating lower-order terms, we
obtain the claim (18).

log(2k).

E. Proof of Lemma 2

The proof of Lemma 2 relies on the following key technical
result:

Lemma 5: Letk > 1 andu > 0. Let Z1 ~ uy and Zy ~ >
be independent random variables in R?, where i and u»
satisfy Assumption F. There exists a constant cy, depending
only on k, such that for every 1-Lipschitz convex function h,

E (1821 +uz2) - hz)I]
< e [ud% 1 +logkd + 2k)].
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The proof is fairly technical, so we defer it to Appendix B.
It is based on the dimension-free concentration of Lipschitz
functions of standard Gaussian vectors and vectors uniform
on B?.

We return now to the proof of Lemma 2 proper, providing
arguments for inequalities (16) and (17). For convenience we
recall the definition G (x) as the Lipschitz constant of F(-; x)
(Assumption B’) and the definition (14) of the non-smooth
directional gradient

Gns((9§ ul; u2, Zl; Z2,x)
FO +uizi +uxza; x) — F(O +uizi; x)Z
= 2.
us

We begin with the second statement (17) of Lemma 2.
By applying Lemma 5 to the 1-Lipschitz convex function
h(r) = mF(ﬁ 4+ uyt; X) and setting u = wup/uj, we
obtain

E [ 1Gus (05 w1, u2, Z1, Z2, 0113

2G 2
= L”LJ#E [(h(Zl + (u2/un)Z2) = h(Z1)? ||Zz||§]
2
2 1 1
< G();) E[(h(Zl +uZz)—h(Zl))4]2E[||Zz||‘2‘]2, (28)

Lemma 4 implies that E[||Zz||‘2‘]% < /3d for smoothing
distributions satisfying Assumption F.

It thus remains to bound the first expectation in the
product (28). By Lemma 5,

E [(h(21 Y uZy) — h(Zl))4] < cut [ud2 + 1+ log? d]

for a numerical constant ¢ > 0. Taking the square root of both
sides of the preceding display, then applying inequality (28),
yields

E [ 1Gus(05 w1, u2, Z1, 22, 0)113]

G 2
¢ SO 2 4 [ + 1+ 1ogd].
u

Integrating over x using the Lipschitz Assumption B’ proves
the inequality (17) in Lemma 2.

For the first statement of the lemma, we define the shorthand
F,@;x) = E[F@ + uZ;;x)], where the expectation
is over Z1 ~ u1, and note that by Fubini’s theorem,
E[F,(0; X)] = f.,(0). By taking the expectation of Gps with
respect to Z; only, we get

E[Gns(e; Ml,uz,Zl,Zz,x)]
_ Fuy (0 +u2za5 x) — Fy, (0; )c)ZZ
us

Since 0 +— F(#; x) is G(x)-Lipschitz, Lemmas E.2(iii) and
E.3(iii) of the paper by Duchi et al. [26] imply F,(:; x)
is G (x)-Lipschitz, has G (x)/u-Lipschitz continuous gradient,
and satisfies the unbiasedness condition E[VF,(0; X)] =
V fu(0). Therefore, the same argument bounding the bias (9)
in the proof of Lemma 1 (recall inequalities (24) and (25))
yields the claim (16).

IEEE TRANSACTIONS ON INFORMATION THEORY, VOL. 61, NO. 5, MAY 2015

V. PROOFS OF LOWER BOUNDS

We now present the proofs for our lower bounds on the
minimax error (19). Our lower bounds are based on several
techniques from the statistics and information-theory literature
(see [33]-[35]). Our basic strategy is to reduce the optimiza-
tion problem to several binary hypothesis testing problems:
we choose a finite set of functions, show that optimizing well
implies that one can solve each of the binary hypothesis tests,
and then, as in statistical minimax theory [33], [34], apply
divergence-based lower bounds for the probability of error in
hypothesis testing problems.

Before embarking on our proofs, we assume all optimization
algorithms are deterministic (see [35]). This is no loss of gen-
erality, as each of our lower bounds applies to average (rather
than worst) case problems. Indeed, recall the definition (19) of
the minimax error, and let V be a finite set indexing a subset
{(Fy, P)}yey C F with f,(0) = Ep,[F(6; X)]. Then

I S~
sup Ele (A.F.P.0)] = o ZVEP [£,©) = jnf £,)]-

At each iteration of any algorithm .4, we may write
@', " = H, "1, U"), where U’ are random variables,
independent of Y Le—1 encoding the randomness in .4, and H,
is a deterministic function. By iterating expectations, we have

1 -~ .
37 2 En[£:@) = inf £,0)]

vey
_ 1 ™ 1:k
= %E[Epo[fu(e) inf f,0) | U]
. L AR 1k _ 1k
zirllglwélaa,[fv(e> inf £,0) | UM = u'"].

Thus, so long as we prove lower bounds for the averaged
optimality gap, we may incorporate the “best” randomness
into the algorithm .4 and assume it is deterministic.

A. Proof of Proposition 1

The basic outline of our proofs is similar. At a high
level, for each binary vector » in the Boolean hypercube
VY = {—1,1}%, we construct a linear function fp that is
“well-separated” from the other functions {f,,, w # v}. Our
notion of separation enforces the following property: if 6
minimizes f, over ®, then for each coordinate j € [d] for
which sgn(@\j) * sgn(ﬁ})), there is an additive penalty in the
optimization accuracy f, (5) — f»(0”). Consequently, we can
lower bound the optimization accuracy by the testing error
in the following canonical testing problem: nature chooses
an index v € V uniformly at random, and we must iden-
tify the indices v; based on the observations Yl,...,Yk.
By applying lower bounds on the testing error related to the
Assouad and Le Cam techniques for lower bounding minimax
error [34], we thus obtain lower bounds on the optimization
error.

In more detail, consider (instantaneous) objective functions
of the form F(0; x) = (A, x). For each v € V, let P, denote
the Gaussian distribution N(5v,021dxd), where 0 > 0 is a
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parameter to be chosen, so that
Jo@) :=Ep,[F(O; X)] =50, v).

For each v € V, let §” minimize f,(0) over ® := {# € RY |
01l, < R}. A calculation shows that §” = —R dV1yp, so that
sgn(@”) = —v;. Next we claim that, for any vector g e R,

. -4 & e
H@ = £,0") = — /; 5R_211 [sen@) #sen@)}. 29)
j=

Inequality (29) shows that if it is possible to optimize well—
that is, to find a vector & with a relatively small optimality
gap—then it is also possible to estimate the signs of v.
To establish inequality (29), we state a lemma providing a
gap in optimality for solutions of related problems:

Lemma 6: For a given integer i € [d], consider the two
optimization problems (over 6 € R?)

minimize 71

subject to (|6, < 1 and

(A)

minimize 71

(B) subject to |10, < I,

0; =0 for j e [il,
with optimal solutions 84 and 68, respectively. Then (]l, HA) <
(1,08) — (1 —1/q)i/d"/.

See Appendix C for a proof. Returning to inequality (29),
we note that f, (5) — f, (0% = 5(0,9\— 6"). By symmetry,
Lemma 6 implies that for every coordinate j such that
sgn(<9 ) # sgn(@“) the objective value f, (6') must be at least
a quantity (1 — 1/g)0R/d"/4 larger than the optimal value
f»(@"), which yields inequality (29).

Now we use inequality (29) to give a probabilistic
lower bound. Consider the mixture distribution
P:=(1/V]) 2_,ey P». For any estimator 6, we have

max Ep, [ £, @)~ fu(9“)]>—ZEPv[fu(0) fo (0]

veV

—1/q

> dl/q 5RZP(sgn(«9># vj).

Consequently, the minimax error is lower bounded as

1

1 -
fk(]:GL@)_ dl/

{mfZP(u, (Y1) £ V,)}, (30)
where D denotes any (deterministic) testing function mapping
from the observations {Y’} _; to {—1, 1)4.

Next we lower bound the testing error by a total variation
distance. By Le Cam’s inequality, for any set A and distri-
butions P, O, we have P(A) + Q(A°) > 1 — ||P — Qllv-
We apply this inequality to the “positive jth coordinate” and
“negative jth coordinate” sampling distributions

Z P, and P_;:=

veVw;=1

> P,

veVw;j=—1

2d—1

corresponding to conditional distributions over Y’ given the
events {v; = 1} or {v; = —1}. Applying Le Cam’s inequality

2799
yields
P@; (') # V)
= 7 Pyi@;) # D+ o P (V) # —1)
1
> 5 (L= [Py = P-jlgy)-
Combined with the bound 27:1 || P j—P_; HTV <

J'H%V)% (from the Cauchy-Schwartz

VaS_y | Py — P-

inequality), we obtain

€ (FG,2,9)
(1-1er 2
== 2(171‘1/‘12(1 P+ = P-jll1y)

j=1
(- Ha'=isR L }
s (- GEX 1P -r)) o
j=1

The remainder of the proof provides sharp enough bounds
on Y, j H Pyj— P to leverage inequality (31). Define the
covariance matrix

J'H%V

2
S = o2 [(”99”5 f;@} —o20 70, (32

with the corresponding shorthand X’ for the covariance com-
puted for the ™ pair (97, z%). We have:

Lemma 7: For each j € {1,...,d}, the total variation
norm is bounded as

5 k Al o'
- P HTV < ZE |:[4:| (zH! [Tfﬂ (33)

| Pyj
=1

See Appendix D for a proof of this lemma.
Now we use the bound (33) to provide a further lower bound
on inequality (31). We first note the identity

S -8 o
| 7j| |7 ©,7) 03]

j=1
Recalling the definition (32) of the covariance matrix X,
Lemma 7 implies that

> ey -r.

Ege (e L))

- ? EE [tr ((2’)—1 2’)] = 2’%.

Returning to the estimation lower bound (31), we thus find
the nearly final lower bound

1

1\ d'-VasR 2k52\ 2
iy 0 l——)—(1- (= . (35
Fner= (1= D) L ()Y s

Enforcing (F,P) € Fg,» amounts to choosing the
parameters 62 and ¢ so that IE[||X||%] < G? for
X ~ N(0v, 0%1x4), after which we may use inequality (35)

2
j“TV

IA

(34)



2800

to complete the proof of the lower bound. By construction,
we have E[||X|| = (6> + ¢2)d, so choosing 6> = 8G2/9d
and 0% = (G2/9) min{l/k, 1/d} guarantees that

2k o> 2 18\2 1
— — > 1—1— [
do? 72 2

8G2 G*d . (1 1
B3 = 50 + &L min {k 5] <

and

Substituting these choices of d and ¢? in inequality (35) gives
the lower bound
1

- 1
€ (FG2,0) > 12qd1 1mRGmm[«/_ «/—]
1-1 1-1apg
= —q e 1 1 .
2k min {1, Vk/d}

To complete the proof of the claim (20), we note that the
above lower bound also applies to any dy-dimensional problem
for dy < d. More rigorously, we choose V = {—1, 119 x
{0}9=%_ and define the sampling distribution P, on X so that
given v € V, the coordinate distributions of X are independent
with X; ~ N(&vj,az) for j < dp and X; = 0 for j > dj.
A reproduction of the preceding proof, substituting dy < d for
each appearance of the dimension d, then yields the claimed
bound (20) when we choose dy = min{k, d}.

Remarks on Multiple Evaluations: By an extension of
Lemma 7, we may consider the case in which at each iteration,
the method may query for function values at the m points
01> - - » Oomy € RY. Let 9’ ) denote the jth coordinate of
the zth query point in 1terat10n t. In this case, an immediate
analogue of Lemma 7 implies

T

t t
X v % 05.)
[Py = Pojlpy <@ D E (Ol I N
=1 0’ J,(m) 0’ J,(m)
where X/ = 02[6(’1) (m)] [6(1) H(’m)] denotes a

covariance matrix as in equation (32). Following the calcu-
lation of inequality (34), we obtain

2 9 in—1r\] _ Mmko
ZHPJFJ'_P—J'HvaEZE[“((E) 2)]— e
j=1 =1
Substituting this inequality in place of (34) and

folloYving the subsequent proof implies the lower bound
Fl—%dl_l/qRG/«/mk - min{l, /k/d}. Replacing d with
min{k, d} gives inequality (21).

B. Proof of Proposition 2

The proof is similar to that of Proposition 1, except instead
of using the set V = {—1, 1}4, we use the 2d standard basis
vectors and their negatives, that is, V = {%e; }?:1. We use the
same sampling distributions as in the proof of Proposition 1,
so under P, the random vectors X ~ N(dv, 621;q), and we
have f, = Ep [F(0; X)] = 0(0,v). Let us define P; to be
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the distribution P, for v = e; and similarly for P_;, and let
0° = argming{f,(0) | 10ll; < R} = —Ro.

We now provide the reduction from optimization to testing.
First, if v = e, then any estimator 2 satisfying
sgn(@ ) # sgn(@“) must have f, (0) fp(@°) > OR. We thus

see that for v € {:I:e]}

@ - £,0")=R1 {Sgn(@}) # sgn(&}f)}.

Consequently, we obtain the multiple binary hypothesis testing
lower bound

max Ep, [£, @) — f,(0")] = - ZEB, £:@) — £,60")]

UEV
SR & _ .
= 52 2 [PiGsen@) # —1) + P_j(sen(@) # 1]
j=1
i) OR
Z 57 - [ =17 = Pjliy]

For the final inequality (i), we applied Le Cam’s inequality
as in the proof of Proposition 1. Thus, as in the derivation
of inequality (31) from the Cauchy-Schwarz inequality, this
yields

. SR 1 (<
& (Fo.0,©) 2 7(1 - ﬁ(; 1P — P

1

)
(36)

We now turn to.providing a bound on .Zj{: 1 H P; — If_ j Hiv
analogous to that in the proof of Proposition 1. We claim that

ilup

Inequality (37) is nearly immediate from Lemma 7. Indeed,
given the pair W = [# 7] € R*?, the observation ¥ = WX
is distributed (conditional on » and W) as N(6W v, £) where
Y = ¢2WTW is the covariance (32). For v = e; and
w = —ej, we know that (§,v — w) = 26; and so

1«52

Pl =2 @

-
Dy (NGW o, £)INGW T w, 5)) =25 [‘ﬂ 2—1[‘3{}.
J J
By analogy with the proof of Lemma 7, we may repeat the
derivation of inequalities (33) and (34) mutatis mutandis to
obtain inequality (37). Combining inequalities (36) and (37)
then gives the lower bound

1

SR 20%k\ 2
FGo0®)> —(1—|— .
Ek( G,00 ) P ( (do_z) )

It thus remains to choose & and ¢ to guarantee the
containment (F, P) € F¢ oo. Equivalently, we must establish
the gradient bound E[||X |I§o] < G2, with which the next
lemma helps.

Lemma 8: Given any vector with |v|s < 1, and the
random vector X ~ N(dv, azldxd), we have

E[|1X]|2,] < 302 log(3d) + 45°.
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Proof: The vector Z = X — 6v has N(O, 0%l xq)
distribution. By Jensen’s inequality, for all € > 0 we have
X112, < A+ IZIZ + A+ e Ho* ol
<A+ ZI% + (1 +e

Classical results on Gaussian vectors [36, Ch. 2] imply
E[IZII2,]) < 02(flogd + 57 log +57) for all 4 € [0, 1/2],

so taking € = 1/3 and 4 = 4/9 implies the lemma. (]
As a consequence of Lemma 8, by taking
2 2 2
azzL and 52=G7min l,i ,
91log(3d) 361og(3d) k

we obtain the bounds

2 4
E[IX)%] < ZG* + —G? < G?
NXN5] < 3 + 360 <

1
2%\ ? 18\ 1
l-|—) =21-|=) ==
do? 72 2
Substituting into the lower bound on ¢ yields

OR 1 GR .

, > 24J10gTd) NG mln{\/E,«/E}.
Modulo this lower bound holding for each dimension dy < d,
this completes the proof.

To complete the proof, we note that as in the proof of
Proposition 1, we may provide a lower bound on the optimiza-
tion error for any dy < d-dimensional problem. In particular
fix dy < d and let V = {&e;}2; € RY. Now, conditional on
v €V, let P, denote the distribution on X with independent
coordinates whose distributions are X; ~ N(dv;, o?) for
J <doand X; =0 for j > do. As in the proof Proposition 1,
we may reproduce the preceding arguments by substituting
do < d for every appearance of the dimension d, giving that
for all dy <d,

and

€& >

1 GR .
siiogria v VRV

min{d, k} completes the proof of

€ (FG,00, ©) =

Choosing dyp =
Proposition 2.

C. Proof of Proposition 3

This proof is somewhat similar to that of Proposition 1, in
that we use the set V = {—1, 1}¢ to construct a collection of
functions whose minima are relatively well-separated, but for
which function evaluations are hard to distinguish. In partic-
ular, for 6 > 0, we construct functions f,, whose minima—
for different elements v, w—are all of the order J |jv — w]|;
distant from one another, yet supy | f, (6) — fi, (8)| < 9, so that
many observations are necessary to distinguish the functions.

In more detail, for v € V = {—1, 1}¢, define the probability
distribution P, to be supported on {v} x R, where each
independent draw X = (v,¢) ~ P, contains an independent
& ~N(0,0?%).Fix § € (0, Rd~!/7], and define G4 = Gd~'/7.
Then for x = (v, ¢), we define

F(0;x)=Gallo —ovlly +¢,

2801

SO

Jo@)=Galf —dvlly and F(: (©,$) = fo(0) +<.

Consequently, we have do = #° := argming.g f,(6),
as ||6vll, < Rd~'4|], = R, and the variance bound
E[(F(; X) — f(0))*] < o? is evident. Moreover,

10F ©: 0, = Ga lsgn(®@ — o), < Gd~"/7d"/? = G,

so the functions belong to F, ¢, . By inspection, we have the
separation

d
£20) = £,(0") = 0G4 D 1{sgn(0)) # v}
j=1
which is analogous to inequality (29).
Abusing notation and defining P, to be the distribution
of the k observations F(6'; X") available to the method, our
earlier extension (31) of Assouad’s method implies

. 3G &
& (0.0 2 == 3, (1= [[Paj = Pjly)
=1
doGy 1< :
=S @x )

(38)

where P; = 2174
note that for any v, w € V such that |[o — w|; <2, we have
the inequality

Sl;PIfu(H) — fw()] = Gq ||lov — dwlly; =20Gq

vi0;=1 P,, and similarly for —j. Now,

(compare with Lemma 10 of Shamir [14]). In particular, this
uniform inequality implies that for distributions P, and P, the
observations F(0; X) = f,(0) + ¢ are normally distributed
random variables with (absolute) difference in means
bounded by dGy |[v — w]|; and variance o2, Using that the
KL divergence is jointly convex in both its arguments, we have
(by a completely parallel argument to the proof of Lemma 7
in Appendix D) that

1
Dy (P+j||P,j) < 5d ZDkl (Pz),+j”P1),fj)
veV
< X3 Dy (NGOG, 0)IN(—5Gu, 07)
< 2d kl d> d>
veV
k 1 5o 2kG3o?
veV

Substituting the KL divergence bound in the preceding display
into our inequality (38), we find

i doéG G302
G (Fe 0) = T 1\ kG
o

_ddGa(,  VkGq
== — )

Choosing § = min{Rd~'/%,6/2G4+/k} and substituting
Gy = Gd~'/P gives the proposition.
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VI. DISCUSSION

We have analyzed algorithms for optimization problems
that use only random function values—as opposed to gradient
computations—to minimize an objective function. The
algorithms we present are optimal: their convergence rates
cannot be improved (in a minimax sense) by more than
numerical constant factors. In addition to showing the
optimality of several algorithms for smooth convex
optimization without gradient information, we have also shown
that the non-smooth case is no more difficult from an iteration
complexity standpoint, though it requires more carefully
constructed randomization schemes. As a consequence of
our results, we have additionally attained sharp rates for
bandit online convex optimization problems with multi-point
feedback. We have also shown the necessary transition in
convergence rates between gradient-based algorithms and
those that compute only function values: when (sub)gradient
information is available, attaining e-accurate solution to an
optimization problem requires O(1/€%) gradient observations,
while at least Q(d/e?) observations—but no more—are
necessary using paired function evaluations, and at
least Q(d?/€?) are necessary using only a single function
evaluation. An interesting open question is to further
understand this last setting: what is the optimal iteration
complexity in this case?

APPENDIX

In this appendix, we collect the proofs of the various lemmas
used in our convergence arguments.

A. Proof of Lemma 4

We consider each of the distributions in turn. When
Z has N(0, I;.4) distribution, standard y2-distributed random
variable calculations imply

k d

B[1z1g] =28 722

I'(3)
That E[ZZ 7] = 1,4 is immediate, and the constant values ci
for k < 4 follow from direct calculations. For samples Z from
the {>-sphere, it is clear that || Z], = Jd, so we may take
¢k = 1 in the statement of the lemma. When
Z ~ Uniform(BY), the density p(r) of ||Z|, is given
by d - t%~1; consequently, for any k > —d we have

1 1
E[Z|*]1 = [ ¢ tdt:d/ Al gy = —
[Z115] ‘A p(t) A d1k

Thus for Z ~ Uniform(v/d + 2Bd) we have E[ZZ "] = Iy,
and E[| Z|IA] = (d +2)¥/2d/(d + k).

(39)

B. Proof of Lemma 5

The proof of Lemma 5 is based on a sequence of auxiliary
results. Since the Lipschitz continuity of /4 implies the result
for d = 1 directly, we focus on the case d > 2. First, we have
the following standard result on the dimension-independent
concentration of rotationally symmetric sub-Gaussian random
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vectors. We use this to prove that the perturbed % is close to
the unperturbed & with high probability.

Lemma 9 (Rotationally Invariant Concentration): Let Z be
a random variable in R? having one of the fol-
lowing distributions: N(O, Ijxq), Uniform(~/d +2B%), or
Uniform(/d S?=V). There is a universal (numerical) constant
¢ > 0 such that for any G-Lipschitz continuous function h,

062
P (|h(Z) — E[h(Z)]] > €) < 2exp (—?)

In the case of the normal distribution, we take ¢ = %

These results are standard (e.g., see Propositions 1.10
and 2.9 of Ledoux [37]).

Our next result shows that integrating out Z, leaves us
with a smoother deviation problem, at the expense of terms
of order at most uf logk/ 2 (d). To state the lemma, we define
the difference function A, (0) = E[h(0 + uZ;)] — h(0). Note
that since h is convex and E[Z>] = 0, Jensen’s inequality
implies A, (0) > 0.

Lemma 10: Under the conditions of Lemma 5, we have

E[In(Z1 +uZa) = h(ZDIF| = 27" E[A(Z)]
e 2%k R log? (d 4 2k) + v/ 2uk

for any k > 1. Here c is the same constant in Lemma 9.
Proof: For each 6 € O, the function 7 — h(6 4+ urt) is
u-Lipschitz, so Lemma 9 implies

2
P (’h(@ +uZzZy) — E[h(@ + uZz)]’ > e) <2exp (_Cuiz)

On the event Ag(¢) := {|h(0 + uZy) — E[h(0 + uZy)]| < €},
we have

10 + uZs) — h(O)*
< 27NRh©O + uZy) — B[RO + uZo)]* + 271 A, (0)F
< 2k Tek 1 2kT A, (0)F,
which implies
E[I10 +uZ2) — kO - 1{A0(e)) ]
<2 1A O + 2571k, (40a)

On the complement Aj(€), which occurs with probability at
most 2exp(—ce?/u?), we use the Lipschitz continuity of A
and Cauchy-Schwarz inequality to obtain

E [lh(e Y uZy) —h@)F -1 {Ag(e)c}]
B[ 12215 1{An(e)} ]

WKL) 2,127 - P (Ae(ef)% :

IA

IA

By direct calculations, Assumption F that

E[[|Z2113*] < (d + 2k)*. Thus,

implies

E [|h(9 Y uZs) —h@)F -1 {Ag(e)c}]
2

< uk(d +2k)% - V2exp (—;iz) (40D)
u
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Combining the estimates (40a) and (40b) gives
E[1h0 +uz2) - hO)F] < 27 A, 0)F

2
F2F ek 12Uk (d + 2K) % exp (—;iz)
u

Setting €2 = %uzlog(d + 2k) and taking expectations over
Z1 ~ pu1 gives Lemma 10. (]

By Lemma 10, it suffices to control the bias E[A,(Z)] =
E[h(Z1 + uZ3) — h(Zy)]. The following result allows us
to reduce this problem to one of bounding a certain
one-dimensional expectation.

Lemma 11: Let Z and W be random variables in R¢ with
rotationally invariant distributions and finite first moments. Let
H denote the set of 1-Lipschitz convex functions h: R? — R,
and for h € 'H, define V(h) = E[h(W) — h(Z)]. Then

sup V(h) = sup E[|IWl, —al —|lIZll, —al].
heH acRy
Proof:  First, we note that V(h) = V(h o U) for any

unitary transformation U; since V is linear, if we define / as
the average of h o U over all unitary U then V(h) = V().
Moreover, for h € H, we have fz(@) = ﬁ1(||9||2) for some
le : Ry — R, which is necessarily 1-Lipschitz and convex.

Letting H; denote the 1-Lipschitz convex h : R — R
satisfying h(0) = 0, we thus have sup,.y V(h) =
supper, EIR(IWIl2) — (I Z]12)]. Now, we define G; to be
the set of measurable non-decreasing functions bounded
in [—1, 1]. Then by first-order properties of convex functions
[19, Ch. I, for any h € Hj, we can write h(t) = fé g(s)ds
for some g € G;. Using this representation, we have

sup V (h)

heH

= sup (BIA(IWI) —A(1Z])])
heH,y

= sup [EAWID) ~ h(1ZI)1 1 50) = [ g)ds). @)
8€Gi 0

Let g, denote the {—1, 1}-valued function with step at a,
that is, g,(t) = —1{t <a}+1{t > a} . We define gl(") to be
the set of non-decreasing step functions bounded in [—1, 1]
with at most n steps, that is, functions of the form g(r) =
> biga; (1), where |g(t)| < 1 for all + € R. We may then
further simplify the expression (41) by replacing G; with gl(”) .
The extremal points of gl(") are the step functions {g, | a € R},
and since the supremum (41) is linear in g, it may be taken
over such g,. Lemma 11 then follows by noting the integral
equality fot ga(s)ds = |t — a| — |a|. The restriction to a > 0
in the lemma follows since |[v]l, > 0 for all v € RY. O

By Lemma 11, for any 1-Lipschitz h, the associated
difference function has expectation bounded as

E[Au(Z1)] = E[h(Z1 +uZz) — h(Z))]
< sup E[|IZ1 +uZzly —al = [I1Z1ll; — al].

dER+

For the distributions identified by Assumption F, we can in
fact show that the preceding supremum is attained at a = 0.
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Lemma 12: Let Z1 ~ w1 and Zr ~ u; be independent,
where w1 and u, satisfy Assumption F. For any u > 0, the
function

ar ((a)=E[l1Z +uZslly —al— | 1Zill, — al]

is non-increasing in a > 0.
We return to prove this lemma at the end of the section.
With the intermediate results above, we can complete our
proof of Lemma 5. In view of Lemma 10, we only need to
bound E[A,(Z1)¥], where A, (0) = E[h(@ + uZy)] — h(0).
Recall that A,(f) > O since h is convex. Moreover, since
h is 1-Lipschitz,

Au©) < E[|n©O +uZs) —h(©O)]
< E[luZ2]2] < uB[11Z213]"* = uv/d,

where the last equality follows from the choices of Z; in
Assumption F. Therefore, we have the crude but useful bound

IA

WL d T E[AL(Z))]
— VT BI(Z) 4 uZo) — h(Z))],  (42)

E[A,(Z)"]

where the last expectation is over both Z; and Z;. Since
Z1 and Z, both have rotationally invariant distributions,
Lemmas 11 and 12 imply that the expectation in
expression (42) is bounded by

Elh(Z1 +uZy) — h(ZD] < E[I1Z1 + uZall, — 1 Z1l] -

Lemma 5 then follows by bounding the norm difference
in the preceding display for each choice of the smoothing
distributions in Assumption F. We claim that

1
E[I1Z1 +uZally — 1 Z11l2] < Euzx/g-

To see this inequality, we consider the possible distributions
for the pair Z;, Z> under Assumption F.

(1): Let T; have y2-distribution with d degrees of
freedom. Then for Zi, Z, independent and N(O, Iyxq)-
distributed, we  have the distributional identities
1Z1 +uZolly £ VT+u2JTy and | Z1], £ /Ty. Using the
inequalities +/1 + u? < 1+%u2 and E[/Ty] < E[Td]% =./d,
we obtain

E[1Z1 +uZall, = 1Z1la] = (V1+u® = 1) EVT))

1
< 5142\/3

(43)

(2): By Assumption F, if Z; is uniform on /d + 2B¢
then Z, has either Uniform(v/d + 2B?) or Uniform(v/d S¢~1)

distribution. Using the inequality «/a + b — /a < b/(2/a),
valid for @ > 0 and b > —a, we may write

1Z1 +uZsla = 1Z11l

JZ1E +2u (21, Z2) + 1212213 = 12112

2ulZy, Z>) + u? || Z>|13 Z 1,223

- (21, Z2) I 2”2:14 Lz, +_u2|| 2||2.
20Z1ll2 1Z 1l 2 1zl

Since Z; and Z, are independent and E[Z;] = O, the

expectation of the first term on the right hand side above
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vanishes. For the second term, the independence of Z; and Z;
and moment calculation (39) imply

E[1Z1 +uZaly = 1Z1ll] < lqu[#} E[11Z213]
2 LIzl ?
1, 1 d l ,
_Le. 4y Lo
2 Jd+2d-1) T2
where the last inequality holds for d > 2.
We thus obtain the claim (43), and applying inequality (43)
to our earlier computation (42) yields

1
E[A,(Z)] < —u*H1d%.

Plugging in this bound on A, to Lemma 10, we obtain the
result

E[1h(Z1 +uz2) — h(Z)I]

K3k g5 4 2ok h R 10 (d + 2k) 4 v/2uk
it [uﬁ 1+ 1log2(d + 2k)] ,

IA

A

where ¢ is a constant that only depends on k. This is the
desired statement of Lemma 5.
We now return to prove the remaining intermediate lemma.
Proof of Lemma 12: Since the quantity ||Z1 + uZ»||, has
a density with respect to Lebesgue measure, standard results
on differentiating through an expectation [38] imply

d .
%E[lllzl +uZsll, — al] = Elsign(a — |Z1 + uZal,)]
=PUZ1 +uZslly < a) =P(I1Z1 + uZsll, > a),

where we used that the subdifferential of a — |v — a] is
sign(a — v). As a consequence, we find that

d
gé(a) =P(lZ1 +uZslly <a) —PUlZ1 +uZsll, > a)
=P Z1ll; = a) +P(I1Z1l, > a)
=2[P1Z1+uZal, <a) =P (|Zi]r < a)]. (44)

If we can show the quantity (44) is non-positive for all a,
we obtain our desired result. It thus remains to prove that
|Z1 4+ uZs||, stochastically dominates || Z||, for each choice
of w1, uo satisfying Assumption F. We enumerate each of the
cases below.

(1): Let T; have y2-distribution with d degrees of
freedom and Zy, Z> ~ N(0, I7x4). Then by definition we have

d d
1Z1 + uZslly = V14 u?J/Ty and || Z1 |, = /Ty, and

a
P(Z1+uZszll, <a :P(\/Tdii)
(21 2 =4) e

=P(VIuza)=P(Zil =a)

as desired.

(2): Now suppose Z1, Z; are independent and distributed
as Uniform(r BY); our desired result will follow by setting r =
Vd + 2. Let po(t) and p,(t) denote the densities of || Z]|, and
|Z1 + uZs||,, respectively, with respect to Lebesgue measure
on R. We now compute them explicitly. For pg, for 0 <t <r
we have

d d (t\* de!
t :—P YA <f)=—1|- =
Pt = Rzl <0 = 5 (F) =S
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and po(t) = O otherwise. For p,, let 1 denote the Lebesgue
measure in R? and ¢ denote the (d — 1)-dimensional surface
area in R?. The random variables Z; and uZ, have densities,
respectively,

1 1
- = f B¢
q1(x) 0B riBh orx er
and
1 1 J
qu(x) = for x € urB?,

Aur BY) — udrd)(Bd)
and ¢g1(x) = ¢,(x) = 0 otherwise. The density of Z| + uZ,
is given by the convolution

i) = [ .z =) )
MER)

ud erA(Bd)z :

1 1
/E(z) rd)(B)  udrd J(BY)
Here E(z) := B4(0, r)NB<(z, ur) is the domain of integration,
in which the densities ¢;(x) and g,(z — x) are nonzero. The
volume A(E(z))—and hence also g(z)—depend on z only via
its norm ||z||,. Therefore, the density p, of ||Z1 + uZ||, is

ME(te)) t? o (S
ud 124 ) (Bd)2
AE(ter)) 147!
where the last equality above follows from the relation
o (S = dA(BY). Since E(tey) C B9 (tey, ur) by definition,

pu(t) = G(te) o (1S4 =

A(E(ter)) < A (Bd(tel, ur)) =ulr? J(BY),
so for all 0 <t < (1 4+ u)r we have
J(E(ter)) 14!

ud y2d X(Bd) -
and clearly p,(t) =0 for t > (1 4+ u)r. In particular, p,(t) <

p1(t) for 0 <t < r, which gives us our desired stochastic
dominance inequality (44): for a € [0, r],

dtdfl
<

=d
pu() rd H

a
P(1Z1 + uZoll, < @) = / pult)di
0

< / po(t)dt = P(IZ1]l> < a),
0

and for a > r we have P(|Z; +uZs], < a) < 1 =
P(|Z1l; < a).

(3):  Finally, consider the case when Z; ~
Uniform(+/d + 2B%) and Z» ~ Uniform(v/d S?~!). As in
the previous case, we will show that po(r) < p,(t) for
0 <t < /d+2, where po(t) and p,(r) are the densities
of (|Z1ll, and ||Z1 + uZ3||,, respectively. We know that the
density of || Z1]|, is

d—1
pot) = —
d+2):2
and po(t) = 0 otherwise. To compute p,, we first determine
the density ¢ (z) of the random variable Z| +uZ, with respect
to the Lebesgue measure A on R?. The usual convolution
formula does not directly apply as Z; and Z, have densities

for0 <t <+d+2,



DUCHI et al.: OPTIMAL RATES FOR ZERO-ORDER CONVEX OPTIMIZATION

with respect to different base measures (4 and o, respectively).
However, as Z; and Z, are both uniform, we can argue as
follows. Integrating over the surface u~/dS?~! (essentially per-
forming a convolution), each point uy € u~/d S¢=1 contributes
the amount

1 1

o(u/dSi—1) A(vd +2Bd)

B 1
ul=1d7" (d +2)% 6 (S9-1) 1(B)

to the density g (z), provided ||z — uy|, < +/d + 2. For fixed
ze€(Wd+2+ u\/c_l)Bd, the set of such contributing points
uy can be written as E(z) = B%(z, v/d + 2) NS¢0, u/d).
Therefore, the density of Z; + uZ is given by

- 0 (E(2))

q() = d—1 d )
ud=1d= (d +2)2 o (S4=1) A(BY)
Since g(z) only depends on z via its norm |z]|,, the formula
above also gives us the density p,(¢) of || Z1 + uZs|l,:

o (E(z))1?!
wd=1d"7" (d +2)2 1(BI)
Noting that E(z) € S¢~1(0, u~/d) gives us

o (un/dS?1) 141 _dp!
w145 @ +2)8 2B (d+2)5

In particular, we have p,(r) < po(r) for 0 <t < /d +2,
which, as we saw in the previous case, gives us the desired
stochastic dominance inequality (44).

In this section, we prove the technical results necessary for
the proofs of Propositions 1 and 2.

pu(t) = G(te) o 1S4 =

pu(t) <

C. Proof of Lemma 6

First, note that the optimal vector 4 = —d~1/41 with
optimal value —d'"V4, and 08 = —(d — i) V9l;414,
where 1;41.4 denotes the vector with O entries in its first
i coordinates and 1 elsewhere. As a consequence, we have
(08, 1) = —(d—i)'~!/9. Now we use the fact that by convexity
of the function x — —x1~1/4 for q €[1, 00],

1—-1
—d'"Va < —(d — i)'V - dl/q/qi’
since the derivative of x > —x!'71/7 at x = d is given by
—(1 —1/g)/d"4 and the quantity —x'~!/¢ is non-increasing
in x for g € [1, oo].

D. Proof of Lemma 7

For notational convenience, let the distribution P, 1 ; be
identical to the distribution P, but with the jth coordinate
v; forced to be +1 and similarly for P, _;. Using Pinsker’s
inequality and the joint convexity of the KL-divergence, we
have

[Pei = Py

1
< 1 [Dwi (P+jIP—}) + D (P—jlP+j)]

1
< sa; Z [Dxi (Po,+j1Po.—j) + Dia (Po.— I Po.vj) -
veY
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If we define P/(- | y) to be the distribution of the
1" observation Y! conditional on v and Y''~! = y, the
chain-rule for KL-divergences [39] yields

D (Py,+jlIPy,—j)

k
= Z/yl Du (Plf,+,-(' I DIP; ;1 y)) AP, +;(y).
t=1

We show how to bound the preceding sequence of
KL-divergences for the observational scheme based on
function-evaluations we allow. Let W = [0 7] € R?*2 denote
the pair of query points, so we have by construction that the
observation Y = W' X where X | V = v ~ N(Ov, 62I14).
In particular, given v and the pair W, the vector ¥ € R
is normally distributed with mean dW v and covariance
6?W'W = X, where the covariance X is defined in
equation (32). The KL divergence between normal distri-
butions is Dy (N(u1, 2)IN(u2, £)) = S(ui — up) 27!
(u1 — u2). Note that if v and w differ in only coordinate j,
then (v — w,0) = (v; — w;)0;. We thus obtain

Dia (Pl ¢ 1y HIPL ¢ 151h)

A 0!
< 252[ f,} (x)! [ f,],
T T

where we have used our w.l.o.g. assumption that the pair
(@', t") is measurable Y'?~! We obtain an identical bound
for Dkl(Plfj,j(' | y1:’_1)||PUt’+j(- | y1=1)). Combining the
sequence of inequalities from the preceding paragraph, we thus

obtain
k T

2 _ & 0! T

o=l < 5 X 3| [] e [2

01" 0!

2] el

T; T;

t=1vpeV
k
FOE
=1
where for the equality we used the definitions of the
distributions P, +; and Pi;. This is the claimed
inequality (33).
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