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ABSTRACT ARTICLE HISTORY
The exclusive lasso (also known as elitist lasso) regularizer has Received 5 October 2022
become popular recently due to its superior performance on intra- Accepted 10 August 2023

group feature selection. Its complex nature poses difficulties for the

X R R K X . . KEYWORDS
computation of high-dimensional machine learning models involv- Exclusive lasso; proximal
ing such aregularizer. In this paper, we propose a highly efficient dual point algorithm; dual
Newton method based proximal point algorithm (PPDNA) for solv- Newton method

ing large-scale exclusive lasso models. As important ingredients, we

systematically study the proximal mapping of the weighted exclu- znss:fgéf\ﬁo"s
sive lasso regularizer and the corresponding generalized Jacobian. 90C06; 90C25; 90C90
These results also make popular first-order algorithms for solving

exclusive lasso models more practical. Extensive numerical results are

presented to demonstrate the superior performance of the PPDNA

against other popular numerical algorithms for solving the exclusive

lasso problems.

1. Introduction

For a given feature matrix A = [ay, a2, . .., a,] € R™*", we are interested in the machine
learning models of the form:
min {f(x) = h(Av) — (6x) +1p)}, (1)

where ¢ € R” is a given vector, i : R™ — R is a convex twice continuously differentiable
function, p : R" — (—00,+00], a closed and proper convex function, is a regularizer
which usually enforces feature selection to prevent overfitting, and A > 0 is a hyper-
parameter which controls the trade-off between the loss function and the regularizer.
Many regularizers have been proposed to enforce sparsity with desirable structure in
the predictors learned by machine learning models. For example, the lasso model [25]
can induce sparsity in the predictors but without structured patterns, and the group lasso
model [29] can induce inter-group level sparsity. In some applications, intra-group level
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sparsity is desirable, which means that not only features from different groups, but also fea-
tures in a seemingly cohesive group are competing to survive. One application comes from
performing portfolio selections both across and within sectors in order to diversify the risk
across different sectors. To achieve this intra-group sparsity, the exclusive lasso regularizer
was proposed in [32] (also named as elitist lasso [12]), originally for multi-task learning.
Since then, it has also been widely used in other applications such as image processing [30],
sparse feature clustering [26] and nuclear magnetic resonance (NMR) spectroscopy [3].
Let w € R’} | be a weight vector and § := {g1,...,g]} be an index partition of the fea-
tures such that Ujl-zl g=1{L2,...,n} and g (\ gk = ¥ for any j # k. The corresponding
weighted exclusive lasso regularizer is defined as

1
A9Y(x) =) g oxgll}, VxeR", (2)
=1

where ‘o’ denotes the Hadamard product, and Xg; denotes the sub-vector extracted from x
based on the index set g Naturally, when solving exclusive lasso models, we can expect that
each xg; has nonzero coordinates under mild conditions, which means that every group has
representatives.

Existing algorithms for solving exclusive lasso models, such as the iterative least
squares algorithm (ILSA) [11,26], the coordinate descent (CD) method [3], are very time-
consuming to obtain a solution with moderate accuracy, even for problems with medium
sizes. In addition, popular first-order algorithms, such as the accelerated proximal gradi-
ent method (APG) [30], FISTA [1] and the alternating direction method of multipliers
(ADMM) [4,7], have not been widely used to solve exclusive lasso models. The main rea-
son may lie in the fact that the proximal mapping of the exclusive lasso regularizer, which is
the key ingredient for the efficient implementation of the algorithms mentioned above, has
not been systematically studied yet. Yoon and Hwang provided a procedure for computing
the proximal mapping of A9"(-) in [28] but unfortunately it is mathematically incor-
rect. Kowalski mentioned the proximal mapping in [12], but the derivation contains some
errors, and this result is not known to most researchers in the optimization and machine
learning communities. In this paper, we systematically study the exclusive lasso regular-
izer, and provide an O(nlog n) routine to compute the proximal mapping of the general
weighted exclusive lasso regularizer (2). Such an O(n log n) procedure is important for the
practical efficiency of many algorithmic frameworks, such as APG and ADMM, for solving
exclusive lasso models. However, as we shall see in the numerical experiments, even with
the O(nlogn) procedure to compute the proximal mapping, first-order algorithms, such
as APG and ADMM, are not efficient enough. To overcome this computational challenge,
we design a highly efficient second-order type algorithm, the dual Newton method based
proximal point algorithm (PPDNA), to solve exclusive lasso models. As a key ingredient
of the PPDNA, we carefully derive the generalized Jacobian of the proximal mapping of
the weighted exclusive lasso regularizer. We also analyse the underlying structures of the
generalized Jacobian to facilitate its efficient computation within the semismooth Newton
method. Numerical results demonstrate the superior performance of the PPDNA against
ADMM, APG, CD, and ILSA for solving exclusive lasso models.
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We summarize our main contributions in this paper as follows.

(1) We develop a highly efficient dual Newton method based proximal point algorithm
to solve the exclusive lasso model. We prove that the error bound condition holds for
commonly used exclusive lasso models, which guarantees the superlinear convergence
of the preconditioned proximal point algorithm.

(2) As key ingredients of the PPDNA, we systematically study the proximal mapping of
the weighted exclusive lasso regularizer, and the corresponding generalized Jacobian.
These results are also critical in computing the key projection step of various first-
order algorithms for solving exclusive lasso models.

(3) We demonstrate numerically that the PPDNA is highly efficient and robust when
comparing to the state-of-the-art algorithms for solving exclusive lasso models. Fur-
thermore, we apply the exclusive lasso model in some real application problems
including the index exchange-traded fund, and image and text classifications.

The rest of the paper is organized as follows. In Section 2, we design a preconditioned
proximal point algorithm for solving exclusive lasso models. As important ingredients, in
Section 3, we systematically study the weighted exclusive lasso regularizer, through provid-
ingan O(nlog n) procedure to compute the proximal mapping and its generalized Jacobian.
Based on these results, we develop a dual Newton method for solving the subproblems of
the preconditioned proximal point algorithm in Section 4. Numerical experiments on vari-
ous synthetic data are presented in Section 5, which demonstrate the superior performance
of the PPDNA against the state-of-the-art algorithms for solving the exclusive lasso mod-
els. More interesting experiments on real applications of the exclusive lasso model are also
presented. In the end, we conclude the paper in Section 6.

Notation and preliminaries : We use R” to denote the space of n-dimensional vectors
and R” (resp., R’ | ) to denote the space of vectors in R” with nonnegative (resp., posi-
tive) elements. We let S” be the space of all n x 7 real symmetric matrices. For any z € R,
sign(z) denotes the sign function of z, that is sign(z) = 1 if z> 0; sign(z) = 0 if z = 0;
sign(z) = —1ifz <0. Define z* := max{z, 0}, z~ := min{z, 0}. We use ‘Diag(x)’ to denote
the diagonal matrix whose diagonal is given by the vector x, and use ‘Diag(Xj, ..., X,) to
denote the block diagonal matrix whose ith diagonal block is the matrix X;, i = 1,...,n.
Let M :R" — R” be any self-adjoint positive semidefinite linear operator. We define
(6, XY pm = (x, Mx'), and ||x|| a1 == /{x, x) p for all x,x' € R”. For a given subset C of
R", we denote the weighted distance of x € R" to C as distpq(x,C) := infycc [|x — X' || pm-
The largest eigenvalue of M is denoted as Apyax (M).

Letq : R* — (—o00, 00] bea closed and proper convex function. The conjugate function
of g is defined as ¢* (z) := sup,.pn{(x,2) — q(x)}. The Moreau envelope of g at x is defined
by

1
Ey(x) = min {q(y) +5ly— x||2} ,
and the corresponding proximal mapping Prox,(x) is defined as the unique optimal solu-

tion of the above problem. It is known that for any x € R", VE;(x) = x — Prox,(x), and
Prox,(+) is Lipschitz continuous with modulus 1 [19,22].
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In order to study the weighted exclusive lasso regularizer A9"(-) defined in (2), we use
the following notations. For j = 1-- -, I, we define the linear mapping P; : R" — RS as

Pjx = xg for all x € R", and P = [Py;- -+ ; Pi]. Let nj = 211;21 lgk| and np = 0. Denote
x¥ as the sub-vector extracted from x based on the index set {nj-1+Ln-1+2,...,n}
forj=1,...,1 According to these notations, we have

1
A9 (x) = Y 1(Pw)P o (PoP|}, VxeR™ 3)
j=1

2. A preconditioned proximal point algorithm for exclusive lasso models

We focus on the machine learning model (1) with the weighted exclusive lasso regularizer
defined in (2), which is also called the weighted exclusive lasso model. Denote the optimal
solution set of the problem (1) as 2. Throughout this paper, we assume that the solution
set Q is nonempty and compact. For many popular machine learning models involving the
exclusive lasso regularizers, this assumption is satisfied automatically, as discussed in [33,
Section 2.1].

As we have mentioned in Section 1, existing algorithms [3,11,26] face difficulties even
for solving medium-scale exclusive lasso models to a moderate accuracy. To overcome this
challenge, in this paper, we aim to design a highly efficient preconditioned proximal point
algorithm (PPA) to solve the convex composite programming problem (1). We further
prove that for exclusive lasso models, a certain error bound condition holds, which guar-
antees that the preconditioned PPA for solving the weighted exclusive lasso models has an
asymptotic superlinear convergence rate.

2.1. A preconditioned PPA algorithmic framework

For any starting point x* € R", the preconditioned PPA generates a sequence {x} C R"
by the following approximate rule for solving (1):

fr(x) := h(Ax) — (¢, x) + Ap(x)

. 1 k2, _© k2 (>
+—lx —x*[|* + [Ax — Ax"||
20 20

PUalIrS Pk(xk) := arg min
xeR"

(4)

where {o}} is a sequence of nondecreasing positive real numbers (o} 1 600 < 00), T > 0
is a given parameter.

Comparing to the classical proximal point algorithm, the addition of the second prox-
imal term erk |Ax — Axk||? is critical for us to obtain the dual of (4) as a smooth uncon-
strained problem. We equivalently rewrite the minimization problem (4) as a constrained
optimization problem:

1 T
min {h(y) — (6x) + Ap() + ——lx — xF|I2 + — |y — AxF|? | Ax -y = 0} :
x€R",yeR™ 20% 20%
(5)
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By introducing the Lagrangian multiplier u € R™, the associated Lagrangian function is

1
I(x, y;u) == h(y) — (¢, x) + Ap(x) + —||X k)2 + ||)/ AXM) 4 (u, Ax — y)
= h() + 5 Hy Axk — —uH + —||Ax K2 — HAxk ¥ —kuH +Ap(x)
20% T

1
+ —x — x* — ope + o ATu? + —||xk||2 - —||xk + oxc — o ATul?.
20 Of 20

Therefore, the dual problem of (4), i.e. max, miny, I(x, y; u), takes the form of

Ok T
{Wu) e L R e (Axk+—u)+—||Axk||2
T 20

1
—2—||x +akc—UkA u|| +—E(,kkp(x +O’kC—O'kA u) + — 201 ||x I } (6)

Moreover, the Karush-Kuhn-Tucker(KKT) conditions associated with (5) and (6) are

X = Proxo-kkp(xk + orc — ckaTu),
0=Vh(y)+t(y— Axk)/ak —u, (7)
Ax—y=0.

Due to the continuous differentiability of the Moreau envelope, the objective function in
the optimization problem (6) is continuously differentiable. The Lipschitz continuity of
the proximal mapping further inspires us to design a highly efficient nonsmooth New-
ton algorithm to solve the problem (6). The details are discussed in Section 4. As long as
we obtain a solution #**! to the problem (6), according to the first equation in the KKT
system (7), the update of x in the preconditioned PPA iteration (4) can be given as

X = Proxs;p (xk + oxc — o

AT,
We give the full description of the preconditioned PPA for solving the general machine
learning model (1) in Algorithm 1. Note that the subproblem of the preconditioned PPA is
allowed to be solved approximately. To ensure the convergence of the preconditioned PPA,
we use the implementable stopping criteria (A) and (B) based on the duality gap of (4)
and (6).

As for the parameters in the above algorithm, in practice, one can set T = 1/Amax(AAT),
€x = 8k = 0.5/1.06% and oy, = 3L%/2] The following theorem states the global convergence
and the asymptotic superlinear convergence rate of the preconditioned PPA for solving (1).

Theorem 2.1: Let {(x, u*)} be the sequence generated by Algorithm 1.

(1) Suppose in Step 1, the stopping criterion (A) is satisified at each iteration. Then the
sequence (xK} is bounded and {x*} converges to some x* € Q.
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Algorithm 1 A preconditioned proximal point algorithm for (1)

1: Input: 7 > 0,0 < 0y < 0o < 00; summable nonnegative sequences {€x}72 |, {8k} 7o, With 8 <
1, Vk.

2: Output: an approximate optimal solution x to (1).
3: Initialization: choose x” € R", k = 0.
4: repeat
5. Step 1. Find an approximate maximizer u**! to the problem (6) such that the stopping criteria
2
[ =l < K (A)
20k
k+1 Rty _ Ok ket kg TR kel k2
JeGT) = @) = I = X7 + AT — AxTI (B)
20 20

are satisfied with

Kt = Proxgkxp(xk + oxc — akATuk+1).
6:  Step 2. Update 0j4] 1 0oo < 00,k < k+ 1.
7: until Stopping criterion is satisfied.

(2) Assume that there exists a constant k > 0 such that I := df satisfies the following error
bound condition

o0
dist(x, Q) < /cdist(O,'Z}(x)), Vx € R" satisfying dist(x, Q) < Z ex + distap (x°, Q),
i=0

(8)

where M := I, + TATA is a positive definite operator on R". Suppose in Step 1, the
stopping criteria (A) and (B) are both satisified at each iteration. Then it holds for all
k > 0 that

distaq (K1, Q) < purdistaq (65, ),

where = (1= 8) 8k + (1 + 8)xs (0F + k20172 — poo = k(0% +
k2cH) V2 < 1, ask — 00, with ¢ := 1 + TAmax(ATA).

Proof: In order to prove the convergence result, we first need to characterize the stop-
ping criteria (A) and (B). According to the definition of Pr(x*) in (4), we have that
Pr(xk) = argmin fi(x) and 0 € Bfk(Pk(xk)). It can be seen from [23, Exercise 8.8] that
Afi(x) = 3f (x) + (1 /o) M(x — x%), which means there exists v € af (Pi(x¥)) such that

1
0=v+ —MPe( — 5.
Ok
Then it holds that
Sl — fi(Pr(xb))

kbl kv L kbl kg2 L ky kg2
=f(x"") f(Pk(X))-i-ZUkllx X[ 2ak||Pk(x) X
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k 1 k k
> (v, X — Pr(dh)) + py ( T Pr(eb) — 236 65 — Pr(h)) g
k

1
= z?k”"kH — Pe(M 3,

By the strongly duality, we have fi(Px(x¥)) = inf fy = sup . Thus we can see that
1
S I = Peh) IRy < M — inf fi
20%
= fe@ ) = sup Y < e — g

Therefore, we can see that the stopping criterion (A) implies that

2
€k

5 = Pl = 2ok (D b)) =\ o5t = O

In addition, the stopping criterion (B) implies that

82
||xk+1 _ Pk(xk)HM < \/2Uk2 [|xk+1 — xk”%\/[ — 3k||xk+1 —kuIM~ (10)

Note that the conditions (9) and (10) are the general criteria for the approximate calculation
in the preconditioned PPA. Then the conclusions of the theorem follow from the fact that
Q2 is nonempty together with [16, Theorem 2.3 & Theorem 2.5]. |

Remark 2.1: Here, we have proved a global linear convergence rate of the (preconditioned)
PPA for solving the exclusive lasso problem (combining the results of Theorem 2.1 and
Proposition 2.3 in Section 2.2). Theoretically, this implies that the iteration complexity is
O(log(1/¢)) for obtaining an inexact solution of a given accuracy € > 0 in terms of the
KKT residual if we solve the subproblems sufficiently accurately (i.e. 8 is small enough).
More importantly, the convergence rate is asymptotically superlinear. Therefore, the PPA
is very efficient for solving the exclusive lasso problem. The numerical experiments shown
later in this paper also demonstrate the high efficiency of the PPA for solving the exclu-
sive lasso model in practice. In particular, it usually requires no more than 30 iterations to
achieve a solution with the relative KKT residual smaller than 10~°.

We note that if the PPA subproblems are solved exacty (i.e. §x = 0), Giiler [9] has
proved that the iteration complexity of the PPA for solving convex optimization problems

is O(—==1—) in terms of the objective function value, where k is the iteration number and
] 0 9j

{oj} is the given non-decreasing sequence in Algorithm 1. This suggests that its iteration

complexity is at least O(1/k) and it can be of the order O(1/k**1) if oj = j* for all j, where

o > 0isa given exponent. For a certain inexact variant of the PPA, the iteration complexity

of O(1/k) can also be deduced from [27, Theorem 3.1].

2.2. Error bound conditions for the weighted exclusive lasso models

As one can see in Theorem 2.1, the desired asymptotic superlinear convergence rate of
the proposed preconditioned PPA relies on the error bound condition (8) of 7;. In this
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subsection, we establish the error bound condition of 7 for the problem (1) with the exclu-
sive lasso regularizer, that is p(x) = A9 (x) = Zjl-zl ||ng o xng% in (1). We are going to
prove that the error bound condition of 77 holds for the problem (1) with a piecewise
linear-quadratic regularizer, which includes the exclusive lasso regularizer as a special case.

For the purpose of analysing the error bound condition (8), we need the proximal

residual function R : R” — R" associated with (1), which is defined as
R(x) := x — Prox;,(x — ATVh(Ax) +¢), VxeR™
Indeed, by noting the fact that
3f (x) = ATVh(Ax) — ¢+ d(Ap)(x),

we know that the first-order optimality condition of (1) is 0 € ATVh(AX) —c+ 0 (Ap)(x),
which is equivalent to x = Prox;,(x — ATVh(Ax) + ¢). Therefore, we can see that x € Q if
and only if R(x) = 0. In the following proposition, we prove that the error bound condition
with proximal mapping based residual function holds for the problem (1) with a piecewise
linear-quadratic regularizer.

Proposition 2.2: For the problem (1), suppose that h(-) is strongly convex on any compact
convex set in R™ and p(-) is piecewise linear-quadratic. Then for any & > inf f, there exist
constants k,& > 0 such that

dist(x, Q) < k||R(x)|| forallx € R" with f(x) <&, [R(x)| <e.

Proof: Since p is piecewise linear-quadratic, p* is also piecewise linear-quadratic by Rock-
afellar and Wets [23, Theorem 11.14(b)]. Thus dp and dp* are both polyhedral due to [23,
Proposition 10.21]. Define the solution map I' : R™ x R" — R" asI'(y,g) := {x ¢ R" |
Ax = y,—g € dp(x)}. Note that I' is a polyhedral multifunction, thus it is locally upper
Lipschitz continuous at any (y,g) € R™ x R" by Robinson [21]. Therefore the desired
conclusion holds by Zhou and So [33, Corollary 1]. |

Based on Proposition 2.2, we then prove that the error bound condition (8) holds for
the linear regression problem and the logistic regression problem with a piecewise linear-
quadratic regularizer.

Proposition 2.3: Assume that p(-) is piecewise linear-quadratic. Then the error bound con-
dition (8) holds if h(-) is strongly convex on any compact convex set in R™. In particular, the
latter property is satisfied by the following two special cases:

(1) (linear regression) h(y) = Y ", (yi — b))% /2, for some given vector b € R™;
(2) (logistic regression) h(y) =Y i log(1 + exp(—byi)), for some given vector b€
{—1,1}".

Proof: Let r > 0 be given. Due to the compactness of €2, the set {x € R" | dist(x, ) < r}
is also compact and thus & := max{,.qist(x,Q)<r} f (X) is finite. Due to Proposition 2.2, for
this &, there exist constants k, & > 0 such that

dist(x, Q) < k||R(x)|| forallx € R" with f(x) <&, |R(x)| <e. (11)
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For any x such that dist(x, 2) < r,if [R(x)|| < &, from (11), we have dist(x, 2) < k[|[R(x)|;
if |[R(x)|| > &, we have dist(x, Q) < r = (r/e)e < (r/e)||R(x)||. Therefore, it holds that

dist(x, Q) < max{k, (r/e)}||[R(x)||, Vx € R" satisfying dist(x, 2) < r.

Next, consider an arbitrary x € R” such that dist(x, 2) < r. For any y € 7;(x), we have
that x = Prox;,(x +y — ATVh(Ax) + ¢), and

IR@) || = IProx;p(x + y — ATVR(AX) + ¢) — Prox;,(x — ATVh(Ax) + o)l < I|yll.
Therefore, we have dist(x, 2) < max{«, (r/&)}|y|l for any y € Z¢(x). This implies that
dist(x, 2) < max{«, (r/e)}dist(0, 7¢(x)).

Since x is arbitrarily chosen, the above inequality implies that the error bound condition (8)

holds. u

From Proposition 2.3 and Theorem 2.1, the preconditioned PPA, with large parameters
{ok}pe > for solving the linear regression and logistic regression problems with the exclu-
sive lasso regularizer is guaranteed to have fast linear convergence rate. When solving the
weighted exclusive lasso models with the preconditioned PPA presented in Algorithm 1,
it is clear that we need an efficient way to compute the proximal mapping of the weighted
exclusive lasso regularizer.

3. The proximal mapping of the weighted exclusive lasso regularizer and its
generalized Jacobian

We give a systematic study of the weighted exclusive lasso regularizer. Specifically, we derive
an O(nlogn) procedure to compute the proximal mapping Prox,(-) with p(-) = A9Y(),
and characterize the corresponding generalized Jacobian. By the definition of A9Y(.), it is
important for us to study Prox pllwo-12(@) for any a € Rf, where w € R’ is a given weight
vector and p > 0 is a given scalar.

3.1. An O(tlogt) procedure to compute Prox pllwo-|12 )
The following proposition will be useful in the subsequent analysis.

Proposition 3.1: Given a € R'. Foreachi € {1,2,...,t}, we have (Proxp”WO.”%(a))i =0if

a; = 0; (Prox ”%(a)),- > 0ifa; > 0; and (Prox Hf(a))i <0ifa; <O.

pllwe- pllwo-

Proof: For notational simplicity, we denote

. 1
= Proxmlwo.”%(a) = arg min {n(z) = EHZ —al*+ pllwo zll%} .

zeR!

First, consider the case when a; = 0. We prove by contradiction. Suppose z; # 0, then we
define a new vector z € Rf as z; = —z; and 2; = zj for j # i. By definition, we have Z 7 z*
and p||w o z|| = p||w o z*||. Moreover, we can see that

R 1 . 1
nz) —n(z*) = 5||z—a||2+p||woz||% -5l —al?® - pllwo z*|I}
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= —2z;a; + 22?(1,’ = 4z?‘a,~ =0,

which contradicts the fact that z* is the unique minimizer of 7(-). This implies that zi = 0.
Next we consider the case when a; > 0. Again, we prove by contradiction. Assume z}* < 0,

then we define Z € R as z; = —zf and zj= z]’f for j # i. It can be see that n(2) — n(z*) =
4z%a; < 0, which contradicts the fact that z* minimizes the function n(-) and further
means that z/ > 0. The case when a; < 0 can be proved in the same manner. |

The following proposition indicates that we only need to focus on computing

Prox,,,,.2(al) for any a € R'.

Proposition 3.2: For given p > 0 and a € R’, we have
Proxp”WO.”%(a) = sign(a) o Proxpllwo_u%(|a|) = sign(a) o x(|al),

where x(-) : Rt — R, is defined as:

1 1
x(d) := arg min {Ellx —d|I?>+pllwo x||%} = arg min {Ellx —d|*+ ,oxT(wa)x} .

n n
xeRY xeR}

(12)

Proof: Lets, € R be defined as (s;); = 1ifa; > 0,and (s,); = —1 if a; < 0. Note that

1 2 2 1 2 2
S lIx = all® + pllwo x|y = Jlisa 0 x — lalll” + pllw o x[ly

1 2 2
> lIsa 0 x = lalll” + pliw o s o x]l7,

where the first equality holds as |a| = s, o a and the second equality follows from the fact
that ||w o ~||% is invariant to sign changes. Therefore, we have that

Proxp”WO_H%(a) =550 Proxp”WD,”%(lal).

It follows from Proposition 3.1 that PropoWO,H%(|a|) = x(|a]) and x(|a]); = 0 if a; = 0.
Thus, the conclusion holds. u

The next proposition provides an explicit formula for computing x(-) for any d € Rf,_.
Since x(d); = 0if d; = 0, it is sufficient to consider that d € R’_, .

Proposition 3.3: Given p > 0 and d € R . Let d¥ € R" be defined as d}! := d;/w;, for

i=1,...,t Thereexists a permutation matrix Il such that I1d" is sorted in a non-increasing
order. Denote d = I1d, w = Ilw, and

i i
IO ~ Si .
si= wid;, L= W, o= ———— i=1,2,...,L
' j_zl” : ; T 14 2L

Let @ = maxj<j<; ;. Then, x(d) in (12) can be computed analytically as x(d) = (d —
2paw)T.
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Proof: The KKT conditions for (12) are given by
x—d+2pwwix+pu=0pox=0px<0 x>0, (13)

where 1 € R? is the corresponding dual multiplier. If (x*, u*) satisfies the KKT condi-
tions (13), by denoting = wlx*, we can see that

XK Hut=d—-2p8w, pufox*=0,pu"<0,x*>0.
Therefore, (x*, 1*) have the representations:
=(d—2pBw)", ' =(d-2pBw".

Then our aim is to find the value of 8. By the definition of 8, we can see that

B = szx —sz(d —2ppw)T = Zw ()i —208)"

i=1 i=1 i=1
t
=Y W (d"); —2p8)".

Note that there must exist some index j such that (I1d"); > 2pp, otherwise, we have 8 =

0 and ITd” < 0 (equivalent to d < 0), which contradicts the assumption that 0 # d > 0.

Since IT1d" is sorted in a non-increasing order, there exists an index k such that gll /Wy >
> di /W > 2pB > ak_‘._l/ﬁ/k_l,_l > ... > d;/w;. Therefore,

k k k
=YW ((Md"); = 2pp) = ) widi — 208 ) W} = sk — 20BLs.
i=1 i=1 i=1

which means that
Sk

= = .
p 1+20L; K

Next we show that 8 = &, which means a > «; for all i. For i <k,

k ~

(1 +2pL)sg — (1 +2pLy)si (1 + 2pLg) (sk — si) — 2psk Z,-:,-H wjz

(14 2pLp)(1 + 2,0L‘) - (1 4+ 2pL)(1 4+ 2pL;)
(1 + 210Lk) Z] i+1 WJ 210(1 + ZIOLk)ﬂ Z] i+1 W

(1 +2pLk)(1 + 2pLy)

k ~9 %~

D imitl sz(dj/wj —2pB) -
14 2pL; -

We can prove that oy > «; for all i > k in a similar way. Therefore, we have that 8 = aj =
max; <j<t &; = &. Finally, since the solution to (12) is unique, we have

x(a) = x* = (d—2pBw)" = (d—2paw)™. [ |
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As a side note, the computational cost of calculating x(d) given any d € RY_is O(tlog 1),

where the most time-consuming step is to sort a t-dimensional vector. Thus, the compu-
tational cost of calculating Prox pliwo-I2 (a) is O(tlog t) due to Proposition 3.2.
Remark 3.1: The proximal mapping of p||w o -||2 is mentioned in [12, Proposition 4], but
we find that the derivation contains some errors. We use a simple example to demonstrate
the gap. Consider the proximal mapping of || - ||2 at the point [1, 0.5]%, where we need to
solve

X1,X2€

1 1
min {¢(X1,x2) = E(xl - 1%+ E(Xz —0.5)% + (|x1] + |x2|)2} . (14)

Equation (21) in [12] said that
lx1] =1 =2(x1] + |x2]),  [x2] = 0.5 = 2(|x1] + [x2]),

that is |x;| = 2/5, [x2| = —1/10, which contradicts the fact that |x;| should be nonnega-
tive.

Later in 2017, the authors of [28] also proposed a formula for the proximal mapping
of || - ||?, which is not correct. The problem (14) can also serve as a counterexample. The
solution obtained by the formula in [28, Equation (8)] is x; = x, = 0, which is not optimal
to (14) since

$(0,0) =5/8 > ¢(1/3,0) = 11/24.

3.2. The generalized Jacobian of Prox pllwo-|12 )

Note that in order to design a second-order type algorithm for solving the dual of the PPA
subproblem, it is critical for us to derive an explicit element in the generalized Jacobian of
Prox, 0.2 (+). According to Proposition 3.2, we know that in order to obtain the general-

ized Jacobian of Prox 2 (+), we need to study the generalized Jacobian of x(-) first. For

pliwo-
a better illustration, we consider the quadratic programming (QP) reformulation of x(-).
Forany a € RY, if we denote Q := I; + 2pww! € S, then (12) can be equivalently written

as

x(a) = argmin {%(x, Qx) — (x,a) | x > 0} . (15)

xeR!

We first consider the case when a € R? satisfies Q~'a > 0. In this case, we can derive that

2p

—1 T
x(a) = a=(——ww" |a.
(@=Q ( 1+ 2owlw )

Therefore, x(a) is differentiable on {a € R | Q~'a > 0}. Next we consider the case when
there exists i € {1,...,t} such that (Q 'a); < 0. Here, we derive the HS-Jacobian [15]
of x(-) based on the strongly convex QP (15) by applying the general results established
in [10,15]. As one can see from the KKT system (13) and the uniqueness of x(a), the dual
multiplier p is also unique, which we denote as . (a). Denote the active set of x(a) as

I(a) . ={ie{l,...,t} | (x(a)); = 0}. (16)
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Since now we consider the case when there exists i such that (Q~'a); < 0, we know that
wn(a) # 0, which implies that I(a) # §. Define a collection of index sets:

K@) :={Kc{1,....1} | supp(u(a)) € K S I(a)},

where supp(ie(a)) denotes the set of indices i such that w(a); # 0. Note that the set [ (a)
is non-empty due to the complementarity condition w(a) o x(a) = 0, u(a) < 0, x(a) > 0,
and the fact that I(a) # §. Since the B-subdifferential dpx(a) is difficult to compute, we
define the multifunction

dusx(a) = {P eR¥|P=Q'-Q Ik (IKQ”I,E)_1 kQ ', Ke K(a)} ,

as a computational replacement for dpx(a), where Ix is the matrix consisting of the
rows of I;, indexed by K. The set dysx(a) is the HS-Jacobian of x(-) at a when a € {a |
Jist. (Q'a); < 0}. Combining the above two cases, we define the multifunction 5st(-):
Rt :; Rtxt as

Osx(a)

= e - (k@) Tkt | KeKa) if 3 s.t. (Q7la); <0

Q! ifQla>0
Q 'y {Q‘l — Q_lllg (IKQ_IIIEY1 IxkQ'|Ke IC(a)} otherwise

(17)

for any a € R/, which can be regarded as a generalized Jacobian of x(a).
Define the multifunction dpsProx,, worl2 ¢ R = R by

s Prox, .2 (@) = {Diag(6)PDiag(6) | # € SGN(a), P € 3st(|a|)} , YaeR,
(18)

where 9isx(+) is defined in (17), and SGN : R? = R! is defined as

. £ {sign(z;)} ifzj # 0 .
SGN(z)._{ue]R .uje{ [—1,1] ifzj=0 , j=1...,t¢.

The next proposition states the reason why we can treat dgsProx 12(a) as the general-

pliwo-
ized Jacobian of PropoWO_H% (-) ata.

Proposition 3.4: dygsProx p”WO.”%(-) is a nonempty, compact valued and upper-
semicontinuous multifunction. For any a € R', the elements in dpsProx
symmetric and positive semidefinite. Moreover, Prox

respect to BHSPrOXPHWO,”% ).

pHWO.”%(a) are all

pliwo-2 () 1 strongly semismooth with

Proof: By the definition of dyysProx
pact valued multifunction. Fixa € R’. The symmetry of the elements in dysProx pliwo-2 (@)

p”WO.”%(-), we can see that it is a nonempty and com-

follows naturally by the definition in (18). In order to prove that the elements in
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dpsProx ”%(a) are all positive semidefinite, it suffices to prove that the elements

pliwo-
in 5st(a) are all positive semidefinite. The case when Q~!a > 0 is obvious from the
definition of Q. Thus we only need to consider the case when there exists i such that
(Q'a); < 0. For any K € K(a), denote § € R with &, = 0if i € K, and §; = 1 otherwise.
Let E = I; — Diag(§). After some algebraic multiplications, we can see that

—1
F(kQ'f) Kk=EQ e =2EQ'9)E,

where the last equality follows from the fact that E is a 0-1 diagonal matrix. Then by Li
et al. [15, Proposition 3], we have

_1 .
Q- QU (IkQ7'E) k@' =Q'-Q'E(EQ'E) EQ

= (Diag(¢)QDiag(£))" > 0,

which further implies that the elements in dyysProx ”i(a) are all positive semidefinite.

pllwo-

According to [15, Proposition 2] and the definition of dgsx(-) in (17), we know that for
the given g, there exists a neighbourhood U of a such that for any a’ € U, dusx(|d’|) C
dusx(lal) and

x(|d]) = x(la]) = P(la'| — |al) =0, VP € dusx(|d’]). (19)

By the definition of SGN(:), if we take the neighbourhood U to be sufficiently
small, then we have SGN(a’) € SGN(a) for any a’ € U. Therefore, it holds that
8H5Proxpllwo,“%(a/ ) C 3H5P1‘OXPHWO_”%((1) forall @’ € U, which implies that dgsProx
is upper-semicontinuous at a. Since Prox

pllwo-12
ol WO,”%C) is piecewise linear and Lipschitz con-
tinuous, it is directionally differentiable according to [5]. Note that for all a’ € U, since
SGN(a') € SGN(a), we have Diag(0)(a’ — a) = |a’| — |a| with any 6 € SGN(a'). There-

fore, from (19), it holds that for any a’ € U,
0 o x(|d'|) — 6 o x(|a|) — Diag(9)PDiag(0)(a’ — a)
=0, V0 eSGN(), VPeausx(d]).

By Proposition 3.1, for any i, if (x(|a’[)); # 0, then we must have a} # 0, which further
implies 6; = sign(a}) for each & € SGN(a’). Therefore, we know that for all &’ € U,

6 o x(|d'|) = sign(a’) o x(|d']),

6 o x(|al) = sign(a) o x(|a]), VO € SGN(a') C SGN(a).
That is to say, when a’ € U,

Proxp”wo,”%(a’) — Proxpllwo.”%(a) — M@ —a)=0, VMe 8H5PI‘OX'0”WO’H%(61/).

Thus Prox ) is strongly semismooth with respect to dysProx () ata. |

plwo ¢ pliwo-

In practice, we always need a specific element in dysProx pliwo-|12 (a) atanya € R’. In the
following proposition, we provide a highly efficient way to construct one specific element

in dgsProx pliwo-II2 (a), which is a 0-1 diagonal matrix plus a rank-one correction.
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Proposition 3.5: Given a € R'. The following properties hold.

—1 -1 _ 2p T - . .
(1) IfQ "a > 0,wehavethat Q" =1 — T WV isan element in BHsProxp”WO.”%(a),

(2) Ifthereexistsi € {1,...,t} such that (Q"'a); < 0, denote
Py = Q" — Q' TrapQ Iy p) " rap Q7
where I(-) is defined in (16), the matrix
M) := Diag(sign(a))PyDiag(sign(a)) (20)

is an element in the set BHSProxp”WO,”%(a). Moreover, if we define & € R" with & =
0 when i € I(|a|) but & = 1 otherwise, and w := (sign(a) o ) o w, then My defined
in (20) can be computed as

14+ 2p(wTw)
Proof: (1) and the first part of (2) follow immediately from the definition of
opsProx pliwo-|12 (-). Suppose there exists i such that (Q7'a); < 0. Similarly to the proof in
Proposition 3.4, we have

Py = (Diag(£)QDiag(£))".

Denote w = & o w. Since Q = I; + 2pww! € R¥, it holds that

2p AT

Py = (Diag(¢)QDiag(¢))" = (Diag(¢) + 2pwi")" = Diag(é) — TGt

Next we show that sign(a) o sign(a) o & = £. First, we note that a; = 0 implies that
(x(la])); = 0, and hence & = 0. Thus if a; = 0, then sign(a,-)zs,- = 0 = &;. For the case

when a; # 0, we clearly have sign(al-)zg-‘,- = &;. Similarly, we can prove that wlw = wln.
Now it is easy to see that
Mo = Diag(sign(a)) [ Diag(¢) — ——2*— T ) Diag(sign(a))
. 2p ~~T
=D S
&) T,
This completes the proof. u

3.3. The proximal mapping of A" (-) and its generalized Jacobian

Based on the equality (3) and the previous discussions, we summarize the following propo-
sition, which gives the proximal mapping of A9"(-) and its corresponding generalized
Jacobian.
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Proposition 3.6: Given v > 0, and p(-) = AYY(.). The following statements hold.

(1) The proximal mapping Prox,(-) can be computed as

1
1 . .
PI'OX])I)(X) = ’PTargmin —”y — ’Px”Z +v Z ||(Pw)(/) Oy(]) ”%
yeRn 2 p
=pT [PronH(Pw)(l)o.”%((Px)(l)); - ;Proxv”(PW)(,)o.”%((px)(l))] ,

where Prox, ;py)io. 2 (), foreachj=1,...,1, is defined in Proposition 3.2.
(2) Define the multifunction dsProx,, : R* = R*** gs

dnsProxyp (x)
= {PTDlag(Ml, .o ,MZ)P | M] € 8H5P1‘OXV”(7;W)(J)O”%((’Px)(f))’ ] = 1, ceey l} 5

where BHSProxU”(Pw)U)O.”% (), for each j=1,...,1, is defined in (18). Then

OusProx,(-) can be regarded as the generalized Jacobian of Prox,,(-) satisfying the

following properties.

(a) dusProx,,(-) is a nonempty, compact valued and upper-semicontinuous multifunc-
tion;

(b) for any x € R", the elements in dpsProx,(x) are symmetric and positive semidef-
inite;

(c) Proxy,(-) is strongly semismooth with respect to dgsProx,p(-).

In addition, we can construct a specific element in dgsProx,,(x) according to Proposi-

tion 3.5.

4. A semismooth Newton method for solving the dual of the PPA
subproblem

Note that the key challenge in executing the preconditioned PPA is whether the dual of the
subproblem can be solved efficiently. We will design a highly efficient second-order type
algorithm, which is expected to be superlinearly (or even quadratically) convergent. Before
going into detail of the algorithm design, we first present the following proposition to show
the strict concavity of the function v (-), which ensures that the problem (6) admits a
unique maximizer.

Proposition 4.1: Suppose h(-) is convex and twice continuously differentiable. For any v >
0, Prox,(2) is differentiable with

VProx,j,(z) = (Iy + vV2h(Prox,;(2)))"', VzeR™

Therefore, 0 < VProx,;(z) < I, for any z € R™, and 6(z) := Izl1?/2 — Eun(2) is strictly
convex.

Proof: Define F: R*" — R™ as F(u,v) = v — u+ vVh(v), for all (u,v) € R™ x R™,
The optimality condition of min,,{ % [ w — z||? + vh(w)} implies that for any z € R™, there
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exists a unique w such that F(z, w) = 0, which is denoted as Prox,(z). Let the Jaco-
bian of F with respect to u and v be denoted as Jr, and Jr,, respectively. We have that
Jrw(z, w) = I, + vV2h(w) is invertible. According to the implicit function theorem, we
know that there exists an open set U C R™ containing z such that there exists a unique
continuously differentiable function ¢ : U — R"™ such that g(z) = w and

F(u,g(w)) = g(w) —u+vVh(gw)) =0, Yuel,
V() = —Ury(, g pu(, gw) = (I + vVZh(gw) ™!, YueU.

Combining the uniqueness of the function g(-) and the definition of Prox,(-), we have
that Prox,(u) = g(u) for all u € U and VProx,,(z) = (I, + vV2h(Prox,,(2)))~!. The
remaining part of the conclusion follows naturally since VO (z) = Prox,;(z). [ |

4.1. A semismooth Newton algorithmic framework

Since vy, is strictly concave and continuously differentiable, the unique maximizer can be
computed by solving the equation

Vi (1) = —Proxg /. (Ax* 4 %k ) + AProx,, (X + oxc —opATuy = 0. (21)
T

Note that V() is Lipschitz continuous, but nondifferentiable. We propose a semis-
mooth Newton (SSN) method to solve (21). The concept of semismoothness can be found
in [13,17,20,24].

From now on, we consider the case when p(:) = A9"(.). Define the multifunction
ézl//k(~) : R™ =2 R™*™ as follows: for any u € R™,

5y % ko, Ok 5 k _ T AT
r(u) == . VProxg, n/: (Ax" + . u) — ok AdusProxs,p(x" + oxc — oA u)A”,

(22)

where dpsProxg (<) is defined in Proposition 3.6. The following proposition states

that ézwk(') can be treated as the generalized Jacobian of Vy(-), which follows from
Propositions 4.1 and 3.6.

Proposition 4.2: For the case when p(-) = A9Y (), the multifunction ézllfk(-) defined
in (22) satisfies the following properties:

(1) 2yi(-)isa nonempty, compact valued, upper-semicontinuous multifunction;
(2) foranyu € R™, all the elements in 0>y (u) are symmetric and negative definite;
(3) V() is strongly semismooth with respect to 0%y (+).

Now we present the SSN method for solving (6) in Algorithm 2.

In practice, one can choose the parameters in Algorithm 2 as u = 1074, 7 = 0.5, 7 =
0.005 and § = 0.5. The following theorem gives the convergence result of the SSN method,
which can be proved by using Proposition 4.2 and the results in [31, Proposition 3.3 and
Theorem 3.4], [15, Theorem 3]. For simplicity, we omit the proof here.
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Algorithm 2 A semismooth Newton method for (6)
1: Input: u € (0,1/2),7 € (0,1],and y,§ € (0, 1).

2: Output: an approximate optimal solution #**! to (6).
3: Initialization: choose %0 € R, j = 0.
4
5

: repeat
Step 1. Select an element H; € 321 (ub). Apply the direct method or the conjugate gradient
(CG) method to find an approximate solution & € R™ to
Hi(d) ~ =V ), (23)

such that || H;(d) + Vi) || < min(7, ||V (ub)||147).

6:  Step 2. Set aj = 8", where m; is the smallest nonnegative integer m for which
Uil + 87 d) = ) + ps™ (Vi ), d).

7. Step3.Set uf ! = UM 4 oidl, bt = ubHL 41

k41

8: until Stopping criterion based on u* ™" is satisfied.

Theorem 4.3: Let {u*7} be the sequence generated by Algorithm 2. Then {17} converges to
the unique optimal solution #** of the problem (6), and for j sufficiently large,

kj+1 _ k+1 kj _ sk+1)147
[ — @ = o(u® — @,
where T € (0, 1] is given in the algorithm.

We should emphasize that the efficiency of computing the Newton direction in (23)
depends critically on exploiting the sparsity structure of the generalized Jacobian. The
practical implementation details are presented in the next subsection.

4.2. Practical implementation of the SSN method

In the SSN method presented in Algorithm 2, the key step is to compute the Newton direc-
tion, in other words, to solve the linear system (23). In our implementation, we fully exploit
the structured sparsity of the generalized Jacobian which results in a highly efficient way
to solve the linear system.

Denote A := APT. By the definition of the permutation matrix 7, A can be obtained by
permuting the columns in A according to PP. Note that A only needs to be computed once
as a preprocessing step of the PPDNA algorithm since P is fully determined by the fixed
group information G. Given (X, #) € R"” x R™ and o, t > 0, the Newton system (23) is in
the form:

(ZH + o ADiag(My, . .. ,MI)AT) d=R, (24)
T

where R € R™ is a given vector, H € VProx,p,. (Ax + Zu1), M; € 8H5Proxﬂn(pw)g)o.”%

((P&)U)),j =1,...,L withx =%+ oc— cATi. As shown in Proposition 4.1, H is sym-
metric and positive definite. We denote the Cholesky decomposition of H as H = LL”,
where L is a nonsingular lower triangular matrix. Then we can reformulate Equation (24)
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equivalently as
(31,,1 + o (L A)Diag(M, . .. ,Ml)(L—lA)T) @LTd) =L 'R
T

Note that when we consider the linear regression or the logistic regression problems, the
matrix H is in fact a diagonal matrix, which means that we can compute L and L™} with
very low computational cost. For convenience, we write the linear system in a compact
form as

(Im n rAMAT) d=R (25)

where A := L714 € R™" M = Diag(Mj, ..., M;) € R™", d:=1Td e R™ and R :=
ZL7'R € R™. Since LT is an upper triangular matrix, we can recover d from d with the
cost of O(m?). In the case of linear regression or the logistic regression problems, the cost
of recovering d from dis actually O(m). Thus, we only need to focus on solving the linear
system (25) for d.

Based on the discussions in Proposition 3.5, for each j € {1,...,1}, we can choose M; €
dnsProx, Pw) o2 ((Px)?) such that it has the following form:

20\ ~T

M; = Diag(£)) — —————iw;iv
i 8(&)) L+ 200G )

j bl

where & € R "1 is a 0-1 vector defined as (§;); = 0if i I((Px)D)), (§j)i = 1 other-
wise, and w; = (sign((Pfc)U)) o&j)o (Pw)", where I(-) is defined in (16).

We know that the costs of directly computing AMAT and AMATd for a given vector
d € R™ are O(m*n) and O(mn), respectively. This is computationally expensive when m
and n are large. Next we will carefully explore the second-order sparsity of the underly-
ing Jacobian which will substantially reduce the computational cost for solving the linear
system (25).

For eachj € {1,...,]}, by taking advantage of the 0-1 structure of &; and the definition
of wj, we have

20\
M; = Diag(&) (Diag@j) - d i -fv,-T> Diag(£j) = Diag(£)M;Diag(§)).

1+ 207G W) "
Define K :={k| () =Lk=1,...,nj—nj_1}, § :=[£;---;§] e R" and K := {k |
&) =1,k=1,...,n}. It holds that

AMAT = ADiag(¢)Diag(M,,. . ., M;)Diag(§)AT = AxDiag(M, ..., MpDAL,  (26)
where A € R™*IKI js the matrix consisting of the columns of A indexed by K, and for

eachj € {1,.. .,l},Mj e RIKiIXIKl is defined as

A

_ -
M; = I — ¢jvjv; »

20\

with Vj = (W])K], Cj = H‘Tm
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From Equation (26), we can see that the costs of computing AMAT and AMATd
for a given vector d € R™ reduce to O(m?|K|) and O(m|K)), respectively. The reduction
of the computation time is significant, since the sparsity of the solution induced by the
exclusive lasso regularizer implies that |IC| <« n. Note that when m is moderate, we can
use the Cholesky decomposition to solve the linear system (25) with the computational
cost of O(m> + m?|K]). For the case when || < m, we can use the Sherman-Morrison-
Woodbury formula [8] to further reduce the computational cost of solving (25). To be
specific, we have

~ ~ A A -1 ~ ~ ~ A -1 .
(Im + AxDiag(M, . .. ,MZ)A,TC> =1, — A (Diag(Mfl, . A,TCA;C) AL,
where for eachj € {1,...,1},

]\A/Ij_l = IlKj\ + (Cj_l — vavj) IV]'VJ.T.
Now, the cost of solving (25) is reduced to O(|/K|* + |K|*m). For the case when m and |K|
are both large, we can employ the conjugate gradient (CG) method to solve (25), where the
computational cost of each iteration of CG method is O(m|K|).

As one can see, in our implementation, we fully take advantage of the sparsity of the
solution and the structure of the underlying Jacobian to highly reduce the computational
cost of solving the Newton system (23), which makes our SSN method efficient and robust
for large-scale problems.

5. Numerical experiments

In this section, we perform numerical experiments to evaluate the performance of our
proposed PPDNA for solving exclusive lasso models from two aspects:

(1) We compare our proposed PPDNA for solving exclusive lasso models with other four
popular algorithms. The numerical results show that the PPDNA outperms other
algorithms for solving the exclusive lasso model by a large margin.

(2) We apply the exclusive lasso models to some real application problems, including the
index ETF in finance, and image and text classifications.

All our computational results are obtained by running MATLAB on a windows worksta-
tion (Intel(R) Core(TM) i7-8700 CPU @ 3.20GHz, 64G RAM).

We terminate the tested algorithms when nxxr < ¢, where ¢ > 0 is a given tolerance,
which is set to be 107 by default. To measure the accuracy of the obtained solution by
each algorithm, we use the following relative KKT residual:

llx — Prox;,(x — ATVh(Ax)|

NKKT =
1+ [lx]| + IATVA(A) |

5.1. Performance of the PPDNA for solving exclusive lasso problems

In this subsection, we compare the proposed PPDNA for solving exclusive lasso models
with a given A > 0 to four popular first-order algorithms: ILSA [11], ADMM with the
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step length ¥ = 1.618 [6], APG with restart under the setting described in [2] and the
coordinate descent algorithm in the R package ‘ExclusiveLasso’ ,! which is widely used in
the statistics community. In the experiments, we also terminate PPDNA when it reaches
the maximum iteration of 200, and terminate ILSA, ADMM and APG when they reach
the maximum iteration of 200, 000. We reset the maximum iteration of the algorithm in
the R package ‘ExclusiveLasso’ to 50, 000 to try to obtain a solution with a relatively high
accuracy, and keep all the other settings as default in the solver. Here, we also add one
command in this R solver to let it return the solution of the last iteration if the maximum
iteration has been reached. In addition, we set the maximum computation time of each
experiment as one hour. To demonstrate the efficiency and scalability of the algorithms,
we perform the time comparison on synthetic datasets over a range of scales.

For simplicity, we first take the weight vector w to be all ones, and the vector ¢ to be zero.
The exclusive lasso model can be described as

)

min h(Ax) + 1) llxg 7 ¢ - (27)
j=1

5.1.1. Theregularized linear regression problem with synthetic data

In the model (27), we take h(y) := Y (yi — b;)%/2, where b € R™ is given. Motivated
by Campbell and Allen [3], we generate the synthetic data using the model b = Ax* + ¢,
where x* is the predefined true solution and € ~ N(0, I,;,) is a random noise vector. Given
the number of observations m, the number of groups / and the number of features p in each
group, we generate each row of the matrix A € R”*" by independently sampling a vector
from a multivariate normal distribution A/ (0, £), where ¥ is a Toeplitz covariance matrix
with entries Z;; = 0.9/ for features in the same group, and X;; = 0.3/"7J! for features in
different groups. For the ground-truth x*, we randomly generate 10 nonzero elements in
each group with i.i.d values drawn from the uniform distribution on [0, 10].

We mainly focus on solving the exclusive lasso model in the high-dimensional settings.
Hence, we fix m to be 200 and [ to be 20, but vary the number of features p in each group
from 50 to 1000. That is, we vary the total number of features n = Ip from 1000 to 20000. To
compare the robustness of different algorithms with respect to the hyper-parameter X, we
test all the algorithms under three different values of A. The time comparison for ¢ = 10~°
is shown in Figure 1, which demonstrates the superior performance of the PPDNA, espe-
cially for large-scale instances, comparing to ILSA, ADMM, APG and CD. As one can
observe, for the largest instance with A = 0.1 or 0.001, PPDNA is at least one hundred
times faster than ADMM, which is the best performing first-order method. We find that
the CD scheme implemented in the R solver can not solve the exclusive lasso problems
with a small A to a high accuracy within the given maximum number of iterations. For a
better illustration, we also report the time comparison of the five algorithms for a moder-
ate accuracy with ¢ = 10~ in Figure 2. From Figure 2, we can see that for large A = 10,
PPDNA performs the best, ADMM, APG and CD also give satisfactory performance, while
ILSA gives the worst performance. For median A = 0.1, PPDNA takes seconds to solve
each problem, while, ADMM, the best performing algorithm in the remaining methods,
needs about tens of seconds. For small A = 0.001, PPDNA still only needs seconds to solve
each instance. However, ILSA and ADMM each takes up to 100 seconds, and APG and
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Figure 1. Time comparison among PPDNA, ILSA, ADMM, APG and CD for linear regression with an
exclusive lasso regularizer on synthetic datasets (with stopping criterion ngr < 1079).
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Figure 2. Same setting as Figure 1 with stopping criterion ngkt < 10~4).

CD are even unable to solve many instances. These experiments show that PPDNA out-
performs the existing solvers for the exclusive lasso problems under both moderate and
high accuracy scenarios.

More numerical results on higher-dimensional cases (larger m, larger I and/or larger
p) with the stopping criterion ngxr < 10~° are shown in Table 1. For testing purposes,
the regularization parameter A in the problem (27) is chosen as A = AolATD|| oo, Where
0 < Ap < 1. As one can see from Figures 1 and 2, APG, ILSA and CD are not efficient
enough to solve large-scale instances. Thus we only compare PPDNA with ADMM in these
higher-dimensional cases. Here, we set the maximum iteration number of ADMM as 500,
000. For the instances in Table 1, PPDNA is able to solve most of the problems within one
minute, whereas ADMM takes dozens of times longer.

5.1.2. Theregularized logistic regression problem with synthetic data

To test the regularized logistic regression problem, we take h(y) = > ", log(l +
exp(—b;yi)) in (27), where b € {—1,1}" is given. We use the same synthetic datasets
described in the previous part, except for letting b; = 1 if Ax* + ¢ > 0, and —1 otherwise,
where ¢ ~ N (0, I,,,) is a random noise vector. As one can see in the previous experiments,
APG,ILSA and CD are very time-consuming when solving large-scale exclusive lasso prob-
lems compared to PPDNA and ADMM. Thus for logistic regression problems, we only
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Table 1. Comparison between PPDNA and ADMM for linear regression with an exclusive lasso regular-

izer on synthetic datasets.

Iter TKKT Time
Data (m,/, p) Ao PPDNA | ADMM  PPDNA | ADMM  PPDNA | ADMM
(500, 20, 2000)0max (A) = 272, cond(A) = 1.9582 le-3 13(48) | 3278 4.7e-7|9.9e-7 0:00:02 | 0:01:05
le-5  23(103) | 14459 4.2e-7 | 1.0e-6 0:00:05 | 0:06:11
(500, 20,3000)0max (A) = 317, cond(A) = 1.7395 le-3 13(47) | 3777 9.2e-7 | 1.0e-6 0:00:03 | 0:01:52
le-5 23(101) | 45018 3.9e-7 | 1.0e-6 0:00:06 | 0:28:25
(1000, 20, 2000)0max (A) = 304, cond(A) = 2.5902 le-3 11(50) | 3302 1.4e-7|9.9e-7 0:00:04 | 0:01:57
le-5  21(120) | 12986 1.9e-7 | 1.0e-6 0:00:12 | 0:09:47
(1000, 20, 4000)0max (A) = 386, cond(A) = 1.9742 le-3 11(45) | 3254 8.5e-719.9e-7 0:00:05 | 0:03:59
le-5 22(123) | 27820 3.0e-7 | 1.0e-6 0:00:17 | 0:40:43
(5000, 20, 1000) o max (A) = 401, cond(A) = 14.1741 Te-3 7(43) | 3576 2.7e-7|9.8e-7 0:00:04 | 0:06:25
1e-5 2(165) | 3456 1.3e-7 | 9.9e-7 0:00:50 | 0:06:47
(5000, 50, 1000)0max (A) = 474, cond(A) = 6.158 le-3 8(54) | 3664 8.4e-8]9.9e-7 0:00:14 | 0:14:25
le-5 4(181) | 3562 2.2e-719.9e-7 0:02:25 | 0:14:50

Notes: In the table, ‘13(48)

means ‘PPA iterations (total inner SSN iterations)’.

Time is in the format of

(hours:minutes:seconds). omax(-) means the largest singular value and cond(-) denotes the condition number of
a matrix, which is the ratio of the largest singular value to the smallest singular value.

Table 2. Time comparison between PPDNA and ADMM for logistic regression with an exclusive lasso

regularizer on synthetic datasets.

Iter TKKT Time
Data (m, 1, p) Ab PPDNA | ADMM  PPDNA | ADMM  PPDNA | ADMM
(500, 20, 5000)0max (A) = 386, cond(A) = 1.5352 le-3 16(43) | 2252 3.6e-7 | 1.0e-6 0:00:05 | 0:08:14
le-5 46(54) | 6249 8.3e-7| 1.0e-6 0:00:06 | 0:16:31
(1000, 20, 8000) 5 max (A) = 503, cond(A) = 1.6212 le-3 12(47) | 1478 2.5e-7 | 1.0e-6 0:00:12 0:18:20
le-5 67(75) | 6284 9.2e-7 | 1.0e-6 0:00:21 | 0:57:17
(2000, 20, 10,000)0max (A) = 595, cond(A) = 1.8496 le-3 10(54) | 1685 1.9e-719.9e-7 0:00:31 | 0:57:59
le-5 (64) | 2255 5.5e-7 |1.3e-4 0:00:47 | 1:00:02
(5000, 20, 1000) o max (A) = 401, cond(A) = 14.1741 le-3 9(85) | 1178 2.6e-7 | 1.0e-6 0:01:21 | 0:52:44
le-5 13(84) | 1523 3.2e-7 | 1.0e-6 0:02:01 | 0:48:00
(5000, 50, 5000)0max (A) = 474, cond(A) = 6.158 le-3 9(68) | 943 8.3e-8 | 1.0e-6 0:01:52 | 0:57:33
le-5 15(63) | 1350 1.4e-7 |2.4e-4 0:02:37 | 1:00:01

Note: A value in bold means that the algorithm fails to solve the instance to the required accuracy.

compare PPDNA with ADMM. The numerical results are shown in Table 2, where the reg-
ularization parameter A in the exclusive lasso problem (27) is chosen as A = Ap||ATb|| .
Again, we can observe the superior performance of PPDNA against ADMM, and the per-
formance gap is especially wide when the parameter A, = 107>, For example, PPDNA is at
least 160 times faster than ADMM in solving the instance (500, 20, 5000) with A, = 107,

5.1.3. Regularized exclusive lasso problems with non-uniform weights

In order to better assess the robustness and efficiency of our proposed algorithm, we now
move on to the case where the weight vector of the exclusive lasso problem is non-uniform.
Specifically, we consider the weighted exclusive lasso regularized linear regression problem

1
. 2
)lc];]%gr}l h(Ax) + A El ||ng Oxgjlll )
]=

(28)
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Table 3. Comparison between PPDNA and ADMM for linear regression with a weighted exclusive lasso
regularizer on synthetic datasets.

Iter NKKT Time
Data (m,, p) A PPDNA | ADMM PPDNA | ADMM PPDNA | ADMM
(500, 20, 2000) le-1 18(78) | 7867 7.7e-7| 1.0e-6 0:00:04 | 0:03:01
le-3 27(105) | 27,001 5.9e-7 | 1.0e-6 0:00:06 | 0:11:21
(500, 20, 3000) le-1 21(92) 110,995 6.2e-7| 1.0e-6 0:00:07 | 0:06:39
1e-3 29(108) | 65,933 2.2e-7| 1.0e-6 0:00:09 | 0:43:05
(1000, 20, 2000) le-1 15(64) | 3358 2.5e-7| 1.0e-6 0:00:06 | 0:01:46
le-3 25(120) | 33,802 4.7e-7 | 1.0e-6 0:00:13 | 0:22:50
(1000, 20,4000) le-1 19(93) | 9278 2.2e-7|1.0e-6 0:00:14 | 0:11:06
1e-3 26(125) | 47,640 8.1e-7 |4.8e-6 0:00:20 | 1:00:00
(5000, 20, 1000) le-1 7(37) | 3488 4.4e-8]9.9e-7 0:00:05 | 0:05:00
le-3 9(45) | 3205 3.6e-7| 1.0e-6 0:00:16 | 0:04:41
(5000, 50, 1000) le-1 7(45) 3258 7.9e-7|9.8e-7 0:00:18 | 0:09:31
1e3 17(100) | 3266 3.8¢-8 1.0e-6 0:03:26 | 0:09:25
where h(y) := Y™, (y; — b;)*/2 and w € R" is a given weight vector. In the experiments,

we generate each element of the weight vector uniformly random on [0, 1] and then follow
the same procedure in Section 5.1.1 to generate the remaining data.

Since ADMM outperforms the algorithms APG, ILSA and CD for solving large-scale
uniformly-weighted exclusive lasso problem, we focus on comparing PPDNA and ADMM
on solving the problem (28). Note that compared to the experiments in Section 5.1.1, we
pick two different choices of the parameter X; to test the robustness of the algorithms as
well as to get reasonable number of non-zero elements in the obtained solutions. Detailed
numerical results are shown in Table 3. We can see that the overall performance of the two
algorithms on the uniformly weighted cases and non-uniformly weighted cases are quite
similar. Specifically, PPDNA can solve most of the instances within twenty seconds, while
ADMM takes much longer computational time.

5.2. Real applications

In this subsection, we apply the exclusive lasso model to some real application problems,
including the index exchange traded fund (ETF) in finance, image and text classifications
in multi-class classifications.

5.2.1. Index exchange-traded fund

Consider the portfolio selection problem where a fund manager wants to select a small
subset of stocks to track the S&P 500 index. In order to diversify the risks, the portfolio is
required to span across all sectors. Such an application naturally leads us to consider the
exclusive lasso model.

In our experiments, we download all the stock price data in the US market between
2018-01-01 and 2018-12-31 (251 trading days) from Yahoo finance ,> and drop the stocks
with more than 10% of their price data being missed. We get 3074 stocks in our stock uni-
verse and handle the missing data via the common practice of forward interpolation. Then
we denote the historical daily return matrix as R € R?>0*3074 ‘and the daily return of the
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Figure 3. In-sample and out-of-sample performance of the exclusive lasso, the group lasso and the lasso
model for index tracking of S&P 500.

S&P 500 index as y € R?°0. Since there are 12 sectors in the US market (e.g. finance, health-
care), we have a natural group partition for our stock universe as G = {g1,£2,...,&12}>
where g; is the index set for stocks in the ith sector.

To test the performance of the exclusive lasso model in index tracking, we use the rolling
window method [34, Chapter 9] to test the in-sample and out-of-sample performance of
the model. We use the historical data in the last 90 trading days to estimate a portfo-
lio vector via the model for the future 10 days. In each experiment, we scale the feature
matrix A and the response vector b by 1/4/[|A[[F, and select the parameter A in the range
of 1073 to 107> with 20 equally divided grid points on the log,, scale, using 9-fold cross-
validation. The in-sample and out-of-sample performance of the exclusive lasso model,
the lasso model and the group lasso model is shown in Figure 3. The out-of-sample perfor-
mance of the exclusive lasso model is visibly better than those corresponding to the lasso
and group lasso models.

We plot the percentage of stocks from each sector in the portfolio obtained from the
three tested models in Figure 4. The result shows that the exclusive lasso model can select
stocks from all the 12 sectors, but the lasso model selects stocks only from 10 sectors and
the group lasso model selects stocks only from 7 sectors in the universe.

5.2.2. Image and text classifications

We test the exclusive lasso model on multi-class classifications. For a given k-class classifi-
cation dataset {(a;, bi)}fi |» Where a; € IR? is the feature vector and b; € R is the one-hot
representation of the label, the exclusive lasso regression model for this problem [3,11,32]
is given by:

p

1
min { —|AX —bIZ+21 ) X%}, (M1)
XeRrpxk | 2 E FZI !
where A = [a1, a2, ...,ax]T € RN*Pand b = [by, by, ..., bN]T € RN*k The key motiva-

tion for considering this model is to capture the negative correlation among the classes.
However, the exclusive lasso regularizer may not exclude uninformative features if we
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Figure 4. Percentage of selected stocks by sectors. (a) the exclusive lasso model. (b) the lasso model and
(c) the group lasso model.

Table 4. Details of real datasets.

Target problem
Dataset Num. of classes k' Num. of samples N Num. of featuresp ~ (m,n) = (kN,kp)  omax(A) cond(A)
MNIST 10 60,000 784 (600,000, 7840) 1.5e3 Inf
20 Newsgroups 20 11,314 26,214 (226,280, 524,280) 4.7 Inf

penalize X row-wise since it prefers to select at least one representative from each fea-
ture group. This phenomenon has also been discussed in a recent paper [18]. In our
experiments, we consider the following model instead:

k

. 1 2
min 4 IAX = blE +4 ) 1,

1 (M2)
XeRp*k

j=1

The motivation for considering model (M2) is that we can do class-wise feature selections,
since the informative features for different classes are usually not identical. Also, uninfor-
mative features will automatically be excluded by the nature of class-wise feature selections.
In order to show that the new model we suggest is meaningful, we first compare the model
performance on two popular real datasets: MNIST [14] and 20 Newsgroups .> We summa-
rize the details of the datasets in Table 4. Note that, after vectorization, the target problem
size is actually kN x kp.

We train (M1) and (M2) independently on the two datasets. As prior knowledge, a cer-
tain percentage of features are uninformative for these datasets (e.g. background pixels for
the MNIST dataset and some uninformative words for the 20 Newsgroups dataset). Thus
in each experiment, we set a lower bound for the value of A such that no more than 90%
features are selected by the model. As a result, for the MNIST dataset, we train (M1) with
X in the range from 10 to 0.1 and (M2) with A from 10 to 10~3 with grid search and cross-
validation. Similarly, for the 20 Newsgroup dataset, we train (M1) with A from 1 to 1073
and (M2) with A from 1 to 10~°. We summarize the results in Table 5 and Figure 5. We can
observe that, the classification accuracy of the two models are comparable, but model (M2)
obviously performs better in terms of feature selections. More importantly, as we can see
in Table 5 and Figure 5, for the MNIST dataset, although the numbers of features in each
class selected by two models are close, the total selected unique features of model (M2) is
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Table 5. Model comparison on real datasets.

Dataset Model A* Total selected unique features  nnz(X)  Training accuracy  Testing accuracy
MNIST (M1) 1.0e-1 717 1922 84.01% 84.64%
(M2) 1.0e-3 449 1818 84.03% 84.79%
20 Newsgroups (M1) 1.0e-3 25,714 27,537 88.15% 77.46%
(M2) 1.0e-6 2789 5942 91.70% 79.14%
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Figure 5. Model comparison between (M1) and (M2).
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Figure 6. Time comparison on multi-class classifications.

much less than that of model (M1). This is because a group of important features which
are selected by model (M2) are shared across different classes, which is consistent to our
prior knowledge since almost all the targeted digits are located at the centre of the images
in the MNIST dataset. On the contrary, model (M1) selects 717 unique features out of the
total 784 features, which means it selects a lot of uninformative features.

From now on, we focus on model (M2) and test the efficiency of our proposed PPDNA
for solving the model with a sequence of hyper-parameters. For the two datasets, we gen-
erate solution paths for A over the range from 1 to 10~ with 10 equally divided grid
points on the log,, scale, and 107> to 10~® with 10 equally divided grid points on the
log,, scale, respectively. We compare the computation time for generating the solution
path by PPDNA and ADMM with or without warm-start strategy. The results are summa-
rized in Figure 6. On the MNIST dataset, the warm-start strategy can reduce 18% and 9%
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of the computation time of PPDNA and ADMM, respectively. Moreover, PPDNA (with
warm-start) is 4 times faster than ADMM (with warm-start) on this dataset. On the 20
Newsgroups dataset, the warm-start strategy can accelerate PPDNA and ADMM by 31%
and 17%, respectively. Moreover, PPDNA (with warm-start) is around 8 times faster than
ADMM (with warm-start) on this dataset.

6. Conclusion

In this paper, we design a highly efficient and scalable dual Newton method based precon-
ditioned proximal point algorithm to solve the exclusive lasso models, which is proved to
enjoy a superlinear convergence rate. As important ingredients, we systematically study the
proximal mapping of the weighted exclusive lasso regularizer and its generalized Jacobian.
Numerical experiments show that the proposed algorithm outperforms the state-of-the-art
algorithms by a large margin when solving large-scale exclusive lasso problems.

Notes

1. https://github.com/DataSlingers/ExclusiveLasso.
2. https://finance.yahoo.com.
3. https://qwone.com/ ~ jason/20Newsgroups/.
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