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Resource-Aware Discretization of Accelerated Optimization Flows:
the Heavy-Ball Dynamics Case

Miguel Vaquero

Abstract—This paper proposes a methodology for discretizing
accelerated optimization flows while retaining their convergence
properties. Inspired by the success of resource-aware control
in developing efficient closed-loop feedback implementations on
digital systems, we view the last sampled state of the system as the
resource to be aware of. We illustrate our design methodology for
discretization on a newly introduced continuous-time dynamics,
the heavy-ball dynamics with displaced gradient. Our algorithm
design employs techniques from resource-aware control that,
in the present context, have interesting parallelisms with the
discrete-time implementation of optimization algorithms. These
include derivative- and performance-based triggers to monitor
the evolution of the Lyapunov function as a way of determining
the stepsize, exploiting sampled information to enhance perfor-
mance, and employing high-order holds using more accurate
integrators of the original dynamics. Our approach gives rise to
variable-stepsize discrete-time algorithms that retain by design
the monotonically decreasing properties of the Lyapunov certifi-
cate of the continuous-time heavy-ball dynamics with displaced
gradient.

I. INTRODUCTION

A recent body of research seeks to understand the acceler-
ation phenomena of first-order discrete optimization methods
by means of models that evolve in continuous time. Roughly
speaking, the idea is to study the behavior of ordinary differ-
ential equations (ODEs) which arise as continuous limits of
discrete-time accelerated algorithms. The basic premise is that
the availability of the powerful tools of the continuous realm,
such as differential calculus, Lie derivatives, and Lyapunov
stability theory, can be then brought to bear to analyze
and explain the accelerated behavior of these flows, in turn
providing insight into their discrete counterparts and possibly
guiding the synthesis of novel discrete algorithms. Realizing
this requires solving the question of how to discretize the
continuous flows while retaining their accelerated convergence
properties. In fact, the discretization of accelerated continuous-
time flows has proven to be challenging, where retaining
acceleration seems to depend largely on the particular ODE
and the discretization method employed. This paper addresses
this challenge for the continuous-time heavy-ball dynamics
by taking advantage of the resource-aware control paradigm
to develop a principled approach to the discretization of
accelerated optimization flows.

Literature Review: The acceleration phenomenon goes back
to the seminal paper [1] introducing the so-called heavy-ball
method, which employed momentum terms to speed up the
convergence of the classical gradient descent method. The
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heavy-ball method achieves optimal convergence rate in a
neighborhood of the minimizer for arbitrary convex functions
and global optimal convergence rate for quadratic objective
functions. Later on, the work [2] proposed the Nesterov’s
accelerated gradient method and, employing the technique
of estimating sequences, showed that it converges globally
with optimal convergence rate for convex and strongly-convex
smooth functions. The algebraic nature of the technique of
estimating sequences does not fully explain the mechanisms
behind the acceleration phenomenon, and this has motivated
many approaches in the literature to provide fundamental un-
derstanding and insights. These include coupling dynamics [3],
dissipativity theory [4], integral quadratic constraints [5], [6],
and geometric arguments [7].

Of specific relevance to this paper is a recent line of
research initiated by [8] that seeks to understand the ac-
celeration phenomenon in first-order optimization methods
by means of models that evolve in continuous time. [8]
introduced a second-order ODE as the continuous limit of
Nesterov’s accelerated gradient method and characterized its
accelerated convergence properties using Lyapunov stability
analysis. The ODE approach to acceleration now includes the
use of Hamiltonian dynamical systems [9], [10], inertial sys-
tems with Hessian-driven damping [11], and high-resolution
ODE:s [12], [13]. This body of research is also reminiscent
of the classical dynamical systems approach to algorithms
in optimization, see [14], [15]. The question of how to
discretize the continuous flows while maintaining their acceler-
ated convergence rates has also attracted significant attention,
motivated by the ultimate goal of fully understanding the
acceleration phenomenon and taking advantage of it to design
better optimization algorithms. Interestingly, discretizations of
these ODEs do not necessarily lead to acceleration [16]. In
fact, explicit discretization schemes, like forward Euler, can
even become numerically unstable after a few iterations [17].
Most of the discretization approaches found in the literature
are based on the study of well-known integrators, including
symplectic integrators [9], [18], Runge-Kutta integrators [19]
or modifications of Nesterov’s three sequences [17], [18],
[20]. Our previous work [21] instead developed a variable-
stepsize discretization using zero-order holds and state-triggers
based on the derivative of the Lyapunov function of the
original continuous flow. Here, we provide a comprehensive
approach based on powerful tools from resource-aware control,
including performance-based triggering and state holds that
more effectively use sampled information. We apply them to
the heavy-ball dynamics with displaced gradient, a new dy-
namics also introduced here that has accelerated convergence
rate. Other recent approaches to the acceleration phenomena
and the synthesis of optimization algorithms using control-
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theoretic notions and techniques include [22], which employs
hybrid systems to design a continuous-time dynamics with a
feedback regulator of the viscosity of the heavy-ball ODE to
guarantee arbitrarily fast exponential convergence, and [23],
which introduced an algorithm which alternates between two
(one fast when far from the minimizer but unstable, and
another slower but stable around the minimizer) continuous
heavy-ball dynamics.

Statement of Contributions: This paper proposes a resource-
aware control framework to the discretization of accelerated
optimization flows that takes advantage of their Lyapunov
certificates guaranteeing asymptotic convergence. Our presen-
tation illustrates the application of this approach in the case of
the continuous-time heavy-ball dynamics. We rely on the key
observation that resource-aware control provides a principled
way to go from continuous-time control design to real-time
implementation with stability and performance guarantees by
opportunistically prescribing when certain resource should be
employed. The resource to be aware of is the last sampled
state of the system, and hence what we seek to maximize is the
stepsize of the resulting discrete-time algorithm. We consider
objective functions that are strongly convex, and continuously
differentiable with Lipschitz gradients.

Our first contribution is the introduction of a second-order
differential equation which we term heavy-ball dynamics with
displaced gradient. This dynamics generalizes the continuous-
time heavy-ball dynamics analyzed in the literature by evalu-
ating the gradient of the objective function taking into account
the second-order nature of the flow. We establish that the
proposed dynamics retains the same convergence properties
as the original one while providing additional flexibility for
design in the form of a parameter that can be tuned according
to the designer’s criteria.

Our second contribution is the synthesis of criteria that
determine the variable stepsize of the discrete-time implemen-
tation of the heavy-ball dynamics with displaced gradient. We
refer to these criteria as event- or self-triggered, depending
on whether the stepsize is implicitly or explicitly defined. We
employ derivative- and performance-based triggering to ensure
the algorithm retains the decrease of the Lyapunov function of
the continuous flow. In doing so, we face the challenge that the
evaluation of this function requires knowledge of the unknown
optimizer of the objective function. To circumvent this hurdle,
we derive bounds on the evolution of the Lyapunov function
that can be evaluated without knowledge of the optimizer
and enable the construction of computable surrogates. These
bounds critically rely on the characterization of the optimizer
as a critical point of the objective function. We characterize the
asymptotic convergence properties of the resulting discrete-
time algorithms, establishing the existence of a minimum
inter-event time and exponential performance guarantees with
regards to the decrease of the objective function. Notice that
the existence of continuous flows is key for the application of
resource-aware related techniques, stressing the importance of
studying continuous-time dynamics in optimization.

Our last two contributions provide ways of exploiting the
sampled information to enhance the algorithm performance.
Our third contribution is an implementation of the algorithms

0018-9286 (c) 2021 IEEE. Personal use is permitted, but republication/redistribution requires IEEE Fergﬁsgion. \Sjeel hté
oaded on July

Authorized licensed use limited to: Univ of Calif San Diego. Down

that adaptively adjusts the value of the gradient displacement
parameter depending on the region of the space to which
the state belongs. Our fourth and last contribution builds on
the fact that the continuous-time heavy-ball dynamics can be
decomposed as the sum of a second-order linear dynamics
with a nonlinear forcing term corresponding to the gradient
of the objective function. Building on this observation, we
design a hold for the resource-aware implementation that uses
the samples only on the nonlinear term, and integrates exactly
the resulting linear system with constant forcing, resulting
in a more accurate approximation of the evolution of the
continuous flow. We establish the existence of a minimum
inter-event time and characterize the performance with regards
to the objective function of the resulting high-order-hold
algorithm. Finally, we illustrate the proposed optimization
algorithms in simulation, comparing them against the heavy-
ball and Nesterov’s accelerated gradient methods and showing
superior performance to other discretization methods proposed
in the literature.

We conclude by noting that the proposed methodology for
discretization based on resource-aware control is applicable
to other accelerated optimization flows. Of course, each dy-
namics, along with their corresponding Lyapunov functions,
are different in each case, and this makes it necessary to
carefully work out the proper mathematical bounds to obtain
the desired computable surrogates for each specific dynamics.
Nevertheless, the general framework described here, together
with the specific instantiation in the case of the heavy-ball
method, offers a promising roadmap to tackle the discretization
of other accelerated optimization flows.

II. PRELIMINARIES

This section presents basic notation and preliminaries.

A. Notation

We denote by R and R. the sets of real and positive
real numbers, resp. All vectors are column vectors. We de-
note their scalar product by (-,-). We use ||-|| to denote
the 2-norm in Euclidean space. Given p € Ry, a con-
tinuously differentiable function f is p-strongly convex if
f) = f(z) > (Vf(z),y — ) + & |z — y|” for z, y € R",
Given L € Ry and a function f : X — Y between two
normed spaces (X, |||y) and (Y,||ly). f is L-Lipschitz
if ||f(x)— f(2")|ly, < Lz —2'|y for z, 2’ € X. The
functions we consider here are continuously differentiable, p-
strongly convex and have L-Lipschitz continuous gradient.
We refer to the set of functions with all these properties
by S;iL(Rn)' A function f : R® — R is positive definite
relative to z, if f(z.) =0 and f(z) > 0 for z € R" \ {z.}.

B. Resource-Aware Control

Our work builds on ideas from resource-aware control to
develop discretizations of continuous-time accelerated flows.
Here, we provide a brief exposition of its basic elements and
refer to [24], [25] for further details.

Given a controlled dynamical system p = X (p, ), with p €
R™ and v € R™, assume we are given a stabilizing continuous
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state-feedback k : R™ — R™ so that the closed-loop system
p = X(p,k(p)) has p. as a globally asymptotically stable
equilibrium point. Assume also that a Lyapunov function V' :
R™ — R is available as a certificate of the globally stabilizing
nature of the controller. Here, we assume this takes the form

V= (V) X ko) < -YVE), O

for all p € R™. Although exponential decay of V' along the
system trajectories is not necessary, we restrict our attention
to this case as it arises naturally in our treatment.

Suppose we are given the task of implementing the con-
troller signal over a digital platform, meaning that the actuator
cannot be continuously updated as prescribed by the specifi-
cation u = k(p). In such case, one is forced to discretize the
control action along the execution of the dynamics, while mak-
ing sure that stability is still preserved. A simple-to-implement
approach is to update the control action periodically, i.e., fix
h > 0, sample the state as {p(kh)}7>, and implement

p(t) = X(p(t), k(p(kh))), t € [kh, (k+1)h].

This approach requires h to be small enough to ensure that V'
remains a Lyapunov function and, consequently, the system
remains stable. By contrast, in resource-aware control, one
employs the information generated by the system along its
trajectory to update the control action in an opportunistic
fashion. Specifically, we seek to determine in a state-dependent
fashion a sequence of times {¢j}7°,, not necessarily uni-
formly spaced, such that p, remains a globally asymptotically
stable equilibrium for the system

p(t) = X (p(t), k(p(tx))), T € [t trral. (2)

The main idea to accomplish this is to let the state sampling
be guided by the principle of maintaining the same type of
exponential decay (1) along the new dynamics. To do this,
one defines triggers to ensure that this decay is never violated
by prescribing a new state sampling. Formally, one sets t5 = 0
and t;41 = tg +step(p(tx)), where the stepsize is defined by

step(p) = min{t > 0 | b(p,t) = 0}. 3)

Notice that the function b represents a property that is satisfied
as long as b < 0 along the dynamics, which motivates the
definition (3) as the “last instant” where the desired property
is guaranteed to hold, and the necessity to re-evaluate the
sampled state when b vanishes. We refer to the criteria as
event-triggering or self-triggering depending on whether the
evaluation of the function b requires monitoring of the state
p along the trajectory of (2) (ET) or just knowledge of
its initial condition p (ST). The computational complexity
of the triggering criteria depends on the specific form of
the function b: for instance, if the solutions to the equation
b(p,t) = 0 in the variable ¢ can be expressed explicitly as a
function of p, then the computational complexity is minimal,
as determining the stepsize just consists of evaluating the
corresponding expression of the solution. In general, the event-
triggering approach has a higher computational complexity
than the self-triggering one. The more stringent requirements
to implement event-triggering lead to larger stepsizes versus
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the more conservative ones characteristic of self-triggering. In

order for the state sampling to be implementable in practice,

the inter-event times {tx41 — ¢ }72, must be uniformly lower
bounded by a positive minimum inter-event time, abbreviated

MIET. In particular, the existence of a MIET rules out the

existence of Zeno behavior, i.e., the possibility of an infinite

number of triggers in a finite amount of time.

Depending on how the evolution of the function V is
examined, we describe two types of triggering conditions.
In both cases, for a given p € R", we let p(¢;p) denote
the solution of p(t) = X(p(t),k(p)) with initial condition
p(0) = p:

Derivative-based trigger: In this case, b? is defined as an up-
per bound of the expression 4V (p(t; p))+ YEV (p(t; p)).
This definition ensures that (1) is maintained along (2);

Performance-based trigger: In this case, bP is defined as an
upper bound of the expression V (p(¢;9)) — e‘gtV(ﬁ).
Note that this definition ensures that the integral version
of (1) is maintained along (2).

In general, the performance-based trigger gives rise to step-
sizes that are at least as large as the ones determined by the
derivative-based approach, cf. [26]. This is because the latter
prescribes an update as soon as the exponential decay is about
to be violated, and therefore, does not take into account the
fact that the Lyapunov function might have been decreasing
at a faster rate since the last update. Instead, the performance-
based approach reasons over the accumulated decay of the
Lyapunov function since the last update, potentially yielding
longer inter-sampling times.

A final point worth mentioning is that, in the event-triggered
control literature, the notion of resource to be aware of
can be many different things, beyond the actuator described
above, including the sensor, sensor-controller communication,
communication with other agents, etc. This richness opens the
way to explore more elaborate uses of the sampled information
beyond the zero-order hold in (2), something that we also
leverage later in our presentation.

III. PROBLEM STATEMENT

We aim to design discretization procedures of accelerated
continuous flows that solve unconstrained optimization prob-
lems. Given a function f : R™ — R, we deal with problems
of the form

min f(z).
Our motivation here is to show that principled approaches to
discretization can retain the accelerated convergence properties
of continuous-time dynamics, fill the gap between the contin-
uous and discrete viewpoints on optimization algorithms, and
lead to the construction of new ones. Throughout the paper, we
focus on the continuous-time version of the celebrated heavy-
ball method [1]. Assume f belongs to S}L’L(R”) and let x,
be its unique minimizer. The heavy-ball method is known to
have an optimal convergence rate in a neighborhood of the
minimizer. For its continuous-time counterpart, consider the
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following family of second-order equations parametrized by
the variable s € R+, proposed in [12],

M N [2\/;71) — 1+ Es)Vi(x)]’ (4a)
z(0) =xz9, v(0)= _M (4b)

14+ /s

We refer to this dynamics as Xy;,. The following result char-
acterizes the convergence properties of (4) to p, = [x.,0]%.

Theorem IIL.1 ([12]). Let V : R" x R" — R be

Viz,0) = (14 Vi) (@) () + 1 ol

1
+ 7 v+ 2V — 2l 5)

which is positive definite relative to [x.,0]T. Then vV <
—%V along the dynamics (4) and, as a consequence,
Py = [74,0]7 is globally asymptotically stable. Moreover, for
s < 1/L, the exponential decrease of V implies

2
PRILORET
S

f2(t) = f(. (6)

Theorem III.1, along with analogous results [12] for the
Nesterov’s accelerated gradient descent, serves as an inspi-
ration to build Lyapunov functions that help to explain the
accelerated convergence rate of the discrete-time methods.

The problem we seek to solve is establishing a way to
discretize the continuous flow while retaining its accelerated
convergence properties. Inspired by the success of resource-
aware control in developing efficient closed-loop feedback im-
plementations on digital systems, here we present a discretiza-
tion approach to accelerated optimization flows using resource-
aware control. At the basis of the approach taken here is the
observation that the convergence rate (6) of the continuous
flow is a direct consequence of the Lyapunov nature of the
function (5). In fact, the integration of V< —%V along the
system trajectories yields

Since f(x(t)) — f(zx) < V(x(t),v(t)), we deduce

F(®) = fla.) < eV (2(0),0(0) = O(e
The characterization of the convergence rate via the decay of
the Lyapunov function is indeed common among accelerated
optimization flows. This observation motivates the resource-
aware approach to discretization pursued here, where the
resource that we aim to use efficiently is the sampling of
the state itself. By doing so, the ultimate goal is to give
rise to large stepsizes that take maximum advantage of the
decay of the Lyapunov function (and consequently of the
accelerated nature) of the continuous-time dynamics in the
resulting discrete-time implementation.
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IV. RESOURCE-AWARE DISCRETIZATION OF
CONTINUOUS-TIME HEAVY-BALL DYNAMICS

In this section we propose a discretization of accelerated
optimization flows using state-dependent triggering and an-
alyze the properties of the resulting discrete-time algorithm.
For convenience, we use the shorthand notation p = [z,v]7.
In following with the exposition in Section II-B, we start by
considering the zero-order hold implementation p = Xy, (p),

p(0) = p of the heavy-ball dynamics (4),

0, (Ta)
= —2/fi0 — (1 + /s V £ (). (7b)
Note that the solution trajectory takes the form p(t) = p +

t X1 (P), which in discrete-time terminology corresponds to a
forward-Euler discretization of (4). Component-wise, we have

T
v

+ 0,
v(t) =0 —t(2y/p0 + (1 + /us)V f(2)).

As we pointed out in Section II-B, the use of sampled
information opens the way to more elaborated constructions
than the zero-order hold in (7). As an example, given the
second-order nature of the heavy-ball dynamics, it would seem
reasonable to leverage the (position, velocity) nature of the
pair (&, 0) (meaning that, at position Z, the system is moving
with velocity 9) in approximating the gradient term V f by
employing the modified zero-order hold:

8
~
~—

Il
=

i =0, (8a)
b= =2/ — (1 + /is)V f(& + ad), (8b)

where a > 0. Note that the trajectory of (8) corresponds to the
forward-Euler discretization of the continuous-time dynamics

T| v 9

M = {—2\/1211— 1+ VBV t+a)| O
We refer to this as the heavy-ball dynamics with displaced
gradient and denote it by X, . Note that (8) and (9) with
a = 0 recover (7) and (4), respectively, so the presence of
the parameter a provides additional richness in the type of
dynamics considered, which as we show later, has important
implications in providing flexibility for the design of discrete-
time algorithms. In order to pursue the resource-aware ap-
proach laid out in Section II-B with the modified zero-order
hold in (8), we first need to characterize the asymptotic con-
vergence properties of the heavy-ball dynamics with displaced
gradient, which we tackle next.

Remark IV.1. (Connection between the use of sampled infor-
mation and high-resolution-ODEs). A number of works [27],
[28], [29] have explored formulations of Nesterov’s acceler-
ated that employ displaced-gradient-like terms similar to the
one used above. Here, we make this connection explicit. Given
Nesterov’s algorithm

Ykt1 = T — sV f(xy)

Th+1 = Yk+1 T+ (Yk+1 — Yn)

1—/us
14 ./1s
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the work [12] obtains the following limiting high-resolution
ODE

&+ 2y/pd + /sVAf(z)d + (1 + /us)Vf(z) = 0.

Interestingly, considering instead the evolution of the y-
variable and applying similar arguments to the ones in [12],
one instead obtains

(10)

+2 +(1+/ps)Vf(y+ ——3g) =0,
J+ 2y + (1+Vus)VE(y pn FSy)
which corresponds to the continuous heavy-ball dynamics
in (4) evaluated with a displaced gradient, i.e., (9). Even
further, if we Taylor expand the last term in (11) as

Vs 2 Vs
—y) =V +V ———y+O(s
o) = VI + VW i+ 06
and disregard the O(s) term, we recover (10). This shows
that (11) is just (10) with extra higher-order terms in s, and
provides evidence of the role of gradient displacement in
enlarging the modeling capabilities of high-resolution ODEs.
[}

Y

Vi(y+

A. Asymptotic Convergence of Heavy-Ball Dynamics with
Displaced Gradient

In this section, we study the asymptotic convergence of
heavy-ball dynamics with displaced gradient. Interestingly, for
a sufficiently small, this dynamics enjoys the same conver-
gence properties as the dynamics (4), as the following result
shows.

Theorem IV.2. (Global asymptotic stability of heavy-ball
dynamics with displaced gradient). Let 31,...,84 > 0 be

_ isL

B =psp, P2 = i
1By B 4p?\/s + 3L\/pi\/1s
B3 = 6 Ba= YR )
where, for brevity, \//Ts =1+ \/;E, and define

N 2

ap = @(5154 + \/M).

Then, for 0 < a < aj, 1% < —%V along the dynamics (9)
and, as a consequence, p, = [x.,0|T is globally asymptoti-
cally stable. Moreover, for s < 1/L, the exponential decrease
of V implies (6) holds along the trajectories of Xf,.

Proof. Note that

12)

(V). X3 0) + V) =

= (L V)V (@), 0) =i [0]> = ViV f(a+av), v)
AV (@t av),w — ) + YRV (2,0)

4
= —VElol? ~ VAV @), 2~ )+ V)
ViV (@ + av) — Vf(),0)

Term II
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—Viis(Vf(x +av) = V() x — 2.,

Term III

where in the second equality, we have added and subtracted
Vin/Is(V f(x), x — x,). Observe that “Term I” corresponds

to (VV(p), Xm(p)) + @V(p) and is therefore negative by
Theorem III.1. From [21], this term can be bounded as

—13
Term I < T\/ﬁ [ v]|?

2 S N 5
b (LA IV 1 ) 2

Let us study the other two terms. By strong convexity, we have
—(Vf(z 4 av) — Vf(z),v) < —au|[v|?, and therefore

Term 1 < —a/fsp |Jv]|* < 0.

Regarding Term III, one can use the L-Lipschitzness of V f
and strong convexity to obtain

a
Term III < ;\/ﬁ\/,usL (ol IV f(2)]]-

Now, using the notation in the statement, we can write

(V). X3, ) + V() (13)

< a(= B [ol* + B [0l 1V £ @)II) = Bs llol|* = Ba [V £ ()|

If —By ||v]|> + B2 ||v]| [Vf ()] <0, then the RHS of (13) is
negative for any a > 0. If —3 ||v||*> + B2 ||v|| |[Vf ()| > 0,
the RHS of (13) is negative if and only if

Ba|lvl|* + Ba |V f (@) ]”

a< 5 .
=B [[vlI” + B2 (ol [V £ (2)]]

The RHS of this equation corresponds to g(||V f(z)[|/[|Vv|),
with the function g defined in (A.3). From Lemma A.l, as
long as —f1 [|vl|* + Ba |||l IV (z)|| > 0, this function is
lower bounded by

af _ 63 + 64(ch_)ot)2

—p1 + 522;got
where 2 . is defined in (A.4). This exactly corresponds
to (12), concluding the result. O

>0,

Remark IV.3. (Adaptive displacement along the trajectories
of heavy-ball dynamics with displaced gradient). From the
proof of Theorem IV.2, one can observe that if (z,v) is
such that n < [|[Vf(2)|] < @ and m < |v| < m, for
n,n,m,m € Rso, then one can upper bound the LHS
of (13) by

a(=Bim® + Bomm) — Bsm® — Ban’.
If —31m? + Bomn < 0, any a > 0 makes this expression
negative. If instead —31m? + Bomn > 0, then @ must satisfy
Bsm? + Ban?
— | =pim? + gomnl’
This argument shows that over the region R = {(z,v) | n <
IVf(z)|| <7 and m < |jv|]| < ™}, any a > O satisfying (14)

ensures that V' < —T“V, and hence the desired exponential
decrease of the Lyapunov function. This observation opens

(14)
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the way to modify the value of the parameter a adaptively
along the execution of the heavy-ball dynamics with displaced
gradient, depending on the region of state space visited by its
trajectories. °

B. Triggered Design of Variable-Stepsize Algorithms

In this section we propose a discretization of the continuous
heavy-ball dynamics based on resource-aware control. To do
so, we employ the approaches to trigger design described
in Section II-B on the dynamics X, whose forward-Euler
discretization corresponds to the modified zero-order hold (8)
of the heavy-ball dynamics.

Our starting point is the characterization of the asymptotic
convergence properties of X}, developed in Section IV-A. The
trigger design necessitates of bounding the evolution of the
Lyapunov function V' in (5) for the continuous-time heavy-
ball dynamics with displaced gradient along its zero-order
hold implementation. However, this task presents the challenge
that the definition of V involves the minimizer z, of the
optimization problem itself, which is unknown (in fact, finding
it is the ultimate objective of the discrete-time algorithm we
seek to design). In order to synthesize computable triggers, this
raises the issue of bounding the evolution of V' as accurately
as possible while avoiding any requirement on the knowledge
of x,. We address this point by computing a surrogate of
V o+ 4V which upper bounds it and enforcing the latter
to be negative throughout the dynamics. The following result
specifies the surrogate.

Proposition IV.4. (Upper bound for derivative-based trigger-
ing with zero-order hold). Let a > 0 and define

b (B, t;a) = At (b, t; a) + Ber(p, t;a) + Cer(p; a),
bSp (b, t; a) = By (p; a)t® + (Ast(p; a) + B (p; a))t
+ CST(ﬁ; (l),
where

Apr(p. t;a) = 2ut |0]* + /i ((VF (& + ) — Vf(&),0)
+ 2t IV (@ + ad), 0) + t/is |V £ (@ + ad)[|*),

2
Bur(p,t50) = Y1 |2y + V£ +a0)]
- %’“‘ 18)1* + %( F(&+t0) — f(2)+

(0,91 + o)) + L V£ + a0

~ 916+ ad) P+ ty/Blad, VG + ab))),

Cunia) = - B/ oy - VSNV
V(- fnwwc)u
VR~ 1+ a) + VEITS@] lad]
— 5o llad|* = (V1@ + ad) - V£ (@), 6)

+ ﬁ(Vf(:?: + ad), af;)),
Ast(p;a) = 20 [|0))* + /s (L 10]1 + 2/m(V £ (& + av), 9)

6

+ Vit IV £ (i + ad)|?),

Blx(pia) = Y (~ VAIOI + V(Y I)

— Vf(@+av),0) — \F IV f(& + ad)|?

+ Vilad, Vf (& + aﬁ)))),
Blx(pia) = Y2 |2/ + VRV +ab)

S L ~ S A A

# VIV (B a2 4 Y 9 5 4 a) ),
Csr(p;a) = Crr(p; a).
Let t — p(t) = p+tX7 (p) be the trajectory of the zero-order

hold dynamics p = X, (p), p(0) = p. Then, for t > 0,

Vo) + V(1) < b (p,1:0) < Un(p ;).

The proof of this result is presented in Appendix A and
critically relies on the characterization of the optimizer as
a critical point of the objective function. The importance
of Proposition IV.4 stems from the fact that the triggering
conditions defined by bd,, # € {ET,ST}, can be evaluated
without knowledge of the optimizer .. We build on this result
next to establish an upper bound for the performance-based
triggering condition.

Proposition IV.5. (Upper bound for performance-based trig-
gering with zero-order hold). Let a > 0 and

t
W .t50) = [ T 5. o,
0

for # € {ET,ST}. Let t — p(t) = p + tX% (D) be the
trajectory of the zero-order hold dynamics p = X (p),

p(0) = p. Then, for t > 0,
V(p(t)—e TV () <e T bR (p ta) e T b (p. 1 a).
Proof. We  rewrite  V(p(t)) — e’§tV(p) =
e‘gt(egtV(p(t)) —V(p)), and note that

VE

(
FV (p(t)) — V(p)
_ / D V() - V() dC

ac
Ly (o) + v () dc.

/otef dC

Note that the integrand corresponds to the derivative-based
criterion bounded in Proposition IV.4. Therefore,

W (p(t) - V(§) < / B (p, ¢ a)dC

= b%T(ﬁv t; a‘) S bIS)T(ﬁa t; (L)
for t > 0, and the result follows. O

NG
64

Propositions IV.4 and IV.5 provide us with the tools
to determine the stepsize according to the derivative- and
performance-based triggering criteria, respectively. For con-
venience, and following the notation in (3), we define the
stepsizes

step‘i#(;ﬁ; a) = min{t > 0 | bi(ﬁ,t; a) =0}, (15a)
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step?, (p; ) (15b)

for # € {ET,ST}. Observe that, as long as p # p. = [z, 0]
and 0 < a < af, we have Cx(p;a) < 0 for # € {ST,ET}
and, as a consequence, bjﬁ (9,0;a) < 0. The ET/ST terminol-
ogy is justified by the following observation: in the ET case,
the equation defining the stepsize is in general implicit in £,
which in general requires a dedicated zero-finding routine to
determine the stepsize. Instead, in the ST case, the equation
defining the stepsize is explicit in ¢, and the stepsize can be
readily determined by evaluating the expression. As a con-
sequence, the ET implementation has a higher computational
complexity than the ST one.

Equipped with this notation, we define the variable-stepsize
algorithm described in Algorithm 1, which consists of fol-
lowing the dynamics (8) until the exponential decay of the
Lyapunov function is violated as estimated by the derivative-
based (¢ = d) or the performance-based (¢ = p) triggering
condition. When this happens, the algorithm re-samples the
state before continue flowing along (8).

= min{t > 0 | b, (p, t; a) = 0},

Algorithm 1: Displaced-Gradient Algorithm
Design Choices: ¢ € {d,p}, # € {ET,ST}
Initialization: Initial point (pg), objective function
(f), tolerance (¢), a >0, k=0
while |V f(zy)| > € do
Compute stepsize Ay = stepy, (px; a)
Compute next iterate pyy1 = pr + A X% (Px)

Setk=k+1
end

C. Convergence Analysis of Displaced-Gradient Algorithm

Here we study the convergence properties of the derivative-
and performance-based implementations of the Displaced-
Gradient Algorithm. In each case, we show that algorithm is
implementable (i.e., it admits a MIET) and inherits the conver-
gence rate from the continuous-time dynamics. The following
result makes this precise in the case of the derivative-based
implementation of Algorithm 1.

Theorem 1V.6. (Convergence of derivative-based implemen-

tation of Displaced-Gradient Algorithm). Let 61, ey Bd >0
be
. 3/ 3
b=V, = iy,
By = 13/1k By = 4pP/s + 3L/l T
3 — 16 ) 4 — 8L2 )
~ 5 ML NS/Q
ﬂi") = \/Ms(% - T)a
and define
—B1 + \/ B2 +4BsBs
agzamin{ e @} (16)
285 B2

with 0 < a < 1. Then, for 0 < a < a3, ¢ = d, and # €
{ET,ST}, the variable-stepsize strategy in Algorithm 1 has
the following properties

7

(1) the stepsize is uniformly lower bounded by the positive
constant MIET (a), where

MIET(a) = —v + V/v2 + 1, (17

n = min{n, N2}, ¥ = max{vy, 2}, and

Say/fis (alu—5L) - 2 —3) +13
2/isL (302 /s L + 1) + 8
3Vs\/RL(4al — 1) — 4p%\/s
- 315, /L2 ’
I (2(13\//TSL2 + ay/ps + 16)
2y (VL (30 JiisL + 1) + 4n)
8y/IsL (2% /5L + 1)
- 2/ (s L (3a?\/is L + 1) + 4p)
N Vits(aL(8aL + 1) 4 4)
VitsL (3a? /s L + 1) +4p”
ap+ 8\/jts + 8/l
SNV
(i) 5V (pr + X0, (r)) < =V (i + X7, (pr) for all
te€[0,Ar] and k € {0} UN.
f(@.) = O(e”
Proof. Regarding fact (i), we prove the result for the ST-case,
as the ET-case follows from stepir (p; a) > stepir(p; a). We

start by upper bounding Csr(p;a) by a negative quadratic
function of ||¢]| and ||V f(Z)]| as follows,

R N e Ok
IV A + VI (VR @) - £+ ab)

(2)

m =

i

14}

Vg =

As a consequence, f(xpy1) — E5hk, Ai)_

Cst(

p;a
u

M3/2 2
+ V| VF@)] f|at]] -~ [la?]
—_——
(b)

V(& + abd),d) +/p(Vf(&+ad),ad)).

(© (d)

+(V/(#) -

Using the L-Lipschitzness of the gradient and Young’s in-
equality, we can easily upper bound

L 5 . 0
=a” |9

@ < (V[ (@ +ad), —ad) + 3

Using (A.lc)
= (Vf(i + ad) - Vf(&), —ad) + g
+ (Vf(£), —av)

L
+ a? ol
3La +a 12
[l *HVf(m)H ,

(b)ga(n SO, J0IP),

(© < La|o|?,
(@) = (Vf(& +ad) —

112
a* [|9]

< La® |3

vH@S)IE  |9)?
+a(|\ f; )i +H2||)

V(@) + Vf(Z),ad)
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< La® ||o]|* + (V£(2), ad)
B 2La% +a

2, a AN (12
s Iol* + SIS

Note that, with the definition of the constants Bl, cee 35 >0

in the statement, we can write
Csr(p;a) < apy ||0])* + a®Bs [[6]° + aBa |V f(2)
5 onan2 A 12
= B |0]|” = Ba IV (@) -
Therefore, for a € [0, a}], we have
afy + a®Bs — B3 < abf1 + (a3)*Bs — fs = =711 < 0
afls — By < azfBy — By = —72 <0,

‘ 2

and hence Csr(p;a) < —v1 [|0]]> — 72 | Vf(&)]*. Similarly,
introducing

v3 = 2a* s L? + 20° \/pis/UL? + \/pis /1 + /1 L+ 24,
1
Yo = 24t + 2o V/I 15 = gav/its (20° L% + i+ 2/iL)

aiy/fis 3 1 2

Vo= 9= gL + oVl L+ o
. 3s /1
Y8 = 2,

8
one can show that
Agr(p;a) < Ast(p;a)
Blr(p;a) < Blp(pia)
Bér(pra) < Bép(pra) =77 [0 + s | V(&)
Thus, from (15a), we have

—(Asr(p;a) + Blp(p;a))

va ||8]% + 74 |V £ (@))%

A2 N2
Vs [ol” + 6 [IVA@),
[

stepgr(p; a) > L (18)
2B (p; a)
N N 2
n Asr(pia) + Bsr(p3a) | Cst(psa)
2B4r(p;a) Bir(p;a)

Using now [21, supplementary material, Lemma 1], we deduce

< _ACST(A]a; a)7 Agt(p; f}? + FZST(ﬁ; a) <,
Bér(p; a) 2Bér(p; a)
where
72

Y3+ Y5 Va4t Ve )
27 278
With these elements in place and referring to (18), we have

—(Ast(p;a) + By (p;a))

n=min{—, =}, v =max{
78

step§(B; a) >

QBgT@? a)
- . 2
Ast(p; a) + Bér(pa)
EY— + .
2Bgr(p;a)
We observe now that z +— g(z) = —z + /2247 is

monotonically decreasing and lower bounded. So, if z is

upper bounded, then g(z) is lower bounded by a positive

(Ast (p:a)+ By ($30))
QBgT(ﬁm')

constant. Taking z = < v gives the bound
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of the stepsize. Finally, the algorithm design together with
Proposition IV.4 ensure fact (ii) throughout its evolution. [

It is worth noticing that the derivative-based implementation
of the Displaced-Gradient Algorithm generalizes the algorithm
proposed in our previous work [21] (in fact, the strategy pro-
posed there corresponds to the choice a = 0). The next result
characterizes the convergence properties of the performance-
based implementation of Algorithm 1.

Theorem IV.7. (Convergence of performance-based imple-
mentation of Displaced-Gradient Algorithm). For 0 < a < a3,
o =1p, and # € {ET,ST}, the variable-stepsize strategy in
Algorithm 1 has the following properties
(1) the stepsize is uniformly lower bounded by the positive
constant MIET (a);
1) V(pr +tX5 (k) < e_%tV(pk) for all t € [0, Ag]
and k € {0} UN.

As a consequence, f(zry1) — f(x.) = O(B_% :

i=0

A7)

Proof. To show (i), notice that it is sufficient to prove
that stepSr is uniformly lower bounded away from zero.
This is because of the definition of stepsize in (15b) and
the fact that b (p,t;a) < b&r(p,t;a) for all p and all
t. For an arbitrary fixed p, note that ¢t — blr(p,t;a) is
strictly negative in the interval [0,stepdr(p;a)) given the
definition of stepsize in (15a). Consequently, the function
t = bEr (D, t;a) = f(f e%cbgT(ﬁ;C,a)d( is strictly negative
over (0,stepdr(p; a)). From the definition of stepl, it then
follows that stepip.(p;a) > stepdr(p;a). The result now
follows by noting that stepgdy is uniformly lower bounded
away from zero by a positive constant, cf. Theorem IV.6(i).

To show (ii), we recall that Ay = Step;;(pk;a) for # €
{ET, ST} and use Proposition IV.5 for p = pj, to obtain, for
all t € [0, Ag],

v/ _VE
V(p(t)) —e TV (pr) < e T 0L (pr, t; a)

.
< e” T (pr, Ag; a) =0,

as claimed. ]

The proof of Theorem IV.7 brings up an interesting geo-
metric interpretation of the relationship between the stepsizes
determined according to the derivative- and performance-based
approaches. In fact, since

d o VB4 d A

abp#(p,t;a) = e 1 'by(p,t;a),
we observe that stepgﬁ (p; a) is precisely the (positive) critical
point of ¢ + b (p,t;a). Therefore, stepgr(p;a) is the
smallest nonzero root of ¢ — b% (p, ; a), whereas stepSr(p; a)
is the time where ¢ — b% (p, t; a) achieves its smallest value,
and consequently is furthest away from zero. This confirms
the fact that the performance-based approach obtains larger
stepsizes than the derivative-based approach.

V. EXPLOITING SAMPLED INFORMATION TO ENHANCE
ALGORITHM PERFORMANCE

Here we describe two different refinements of the imple-
mentations proposed in Section IV to further enhance their
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performance. Both of them are based on further exploiting the
sampled information about the system. The first refinement,
cf. Section V-A, looks at the possibility of adapting the value
of the gradient displacement as the algorithm is executed.
The second refinement, cf. Section V-B, develops a high-order
hold that more accurately approximates the evolution of the
continuous-time heavy-ball dynamics with displaced gradient.

A. Adaptive Gradient Displacement

The derivative- and performance-based triggered implemen-
tations in Section IV-B both employ a constant value of
the parameter a. Here, motivated by the observation made
in Remark IV.3, we develop triggered implementations that
adaptively adjust the value of the gradient displacement de-
pending on the region of the space to which the state belongs.
Rather than relying on the condition (14), which would require
partitioning the state space based on bounds on V f(x) and v,
we seek to compute on the fly a value of the parameter a
that ensures the exponential decrease of the Lyapunov func-
tion at the current state. Formally, the strategy is stated in
Algorithm 2.

Algorithm 2: Adaptive Displaced-Gradient Algorithm
Design Choices: ¢ € {d,p}, # € {ET,ST}
Initialization: Initial point (pg), objective function
(f), tolerance (¢), increase rate (r; > 1), decrease rate
(0 < rqg < 1), stepsize lower bound (1), a >0, k=0
while |V f(zy)|| > € do
increase = True
exit = False
while exit = False do

while Cx(pi;a) > 0 do
‘ a=ary

increase = False

end
if stepl, (pr;a) > 7 then
| exit = True

else
‘ a=ary

increase = False

end
Compute stepsize Ay, = stepy, (px; a)
Compute next iterate pyy1 = pr + A X% (Px)

Setk=k+1
if increase = True then
| a=ar;
end

Proposition V.1. (Convergence of Adaptive Displaced-
Gradient Algorithm). For o € {d,p}, # € {ET,ST}, and
7 < minge(o,a3) MIET (a), the variable-stepsize strategy in
Algorithm 2 has the following properties:

(1) it is executable (i.e., at each iteration, the parameter a
is determined in a finite number of steps);

(ii) the stepsize is uniformly lower bounded by T;
(iil) it satisfies f(xps1)—f(x) :(’)(e’% Yol fork e

{0} UN.
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Proof. Notice first that the function a — MIET(a) > 0
defined in (17) is continuous and therefore attains its minimum
over a compact set. At each iteration, Algorithm 2 first ensures
that Cy(p;a) < 0, decreasing a if this is not the case. We
know this process is guaranteed as soon as a < a3 (cf. proof
of Theorem IV.6) and hence only takes a finite number of
steps. Once Cx(p; a) < 0, the stepsize could be computed to
guarantee the desired decrease of the Lyapunov function V.
The algorithm next checks if the stepsize is lower bounded
by 7. If that is not the case, then the algorithm reduces a and
re-checks if Cyx(p;a) < 0. With this process and in a finite
number of steps, the algorithm eventually either computes a
stepsize lower bounded by 7 with a > a3 or a decreases
enough to make a < a3, for which we know that the stepsize
is already lower bounded by 7. These arguments establish facts
(1) and (ii) at the same time. Finally, fact (iii) is a consequence
of the prescribed decreased of the Lyapunov function along the
algorithm execution. O

B. Discretization via High-Order Hold

The modified zero-order hold based on employing dis-
placed gradients developed in Section IV is an example of
the possibilities enabled by more elaborate uses of sampled
information. In this section, we propose another such use
based on the observation that the continuous-time heavy-ball
dynamics can be decomposed as the sum of a linear term and
a nonlinear term. Specifically, we have

X (p) = [—Zi}/ﬁv] + [—\//TSV?(HGU)

Note that the first term in this decomposition is linear, whereas
the other one contains the potentially nonlinear gradient term
that complicates finding a closed-form solution. Keeping this
in mind when considering a discrete-time implementation, it
would seem reasonable to perform a zero-order hold only
on the nonlinear term while exactly integrating the resulting
differential equation. Formally, a zero-order hold at p = [Z, 9]
of the nonlinear term above yields a system of the form

-

with p(0) = p, and where

. [0 1 } b= [ 0
0 —2/p|’ — /s Vf(Z + av)
Equation (19) is an in-homogeneous linear dynamical sys-
tem, which is integrable by the method of variation of con-
stants [30]. Its solution is given by p(t) = eAt(fOt e~ Ahd¢ +
p(O)), or equivalently,

VsV f (& + av)t

19)

e 2\/m (20a)
+ (1 — e 2VHY) VIV (& 4 at) 4 2,/110
4 )

oft) = e~V 4 (e-2vit _ ) VAVIE+ad) g

2
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We refer to this trajectory as a high-order-hold integrator. In
order to develop a discrete-time algorithm based on this type of
integrator, the next result provides a bound of the evolution of
the Lyapunov function V' along the high-order-hold integrator
trajectories. The proof is presented in Appendix A.

Proposition V.2. (Upper bound for derivative-based triggering
with high-order hold). Let a > 0 and define

bl (P, t;a) = Aer(h, t;a) + Brr(p, t;a)
+ Crr(p;a) + Drr (D, t; a),
b3r(h, t; a) = (A (p; a) + By (p; a))t* + (Asp(p; a)
+ B (p; a) + Dsr(P; a))t + Csr(p; a),
where
ApT (D, t;a) = Vs ((Vf(2(t)) — Vf(T),v(t))
— (w(t) — 8,V (& + ad))
—Vix(t) = 2, V(2 + av)))
— V(v(t) = 0, 0(t)),
B (5, 50) = L (Vi () - £3)
gl VI a0l

+ VRV G+ ab),ad) + (0O - o))

+ 7o) = 0+ 2y a(t) - D)
+ %(v(t) — 0+ 2/ (t) — &),9)),
Cer(p; a) = Crr(p; a),
Der(h: t;a) = /s (V(2),0(t) — )

— VD, v(t) - 9),
and
Ar(55a) = [2y/550 + ViV (@ + ad)]| (Vi |9

L LV 3\/;75
G ol + =25 IV £(@ + ad)|)

+ 197G+ ) (= 1ol + 191G+ i) ).
Al (510) = 20 + VRV (@ + ad)|
(B oy + ViV £+ ao)]

nl
+ e VS +an)]).

Bntiia) = VY (SPe |95 4 a0)] 1912
+%||2\/ﬁ@+¢;TSVf(£ )II('V\‘/;)”ﬂUﬁ”)
-l o L@+, ),

%gT(ﬁ;a)=W

- 12v/ED + sV f (& + ad) |
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s (4p® + L2\ /1t5)

L I+ el
s 4 2 L2 s
o VI D) o s v i+ ad)
163/
IV + ad)]).
Cst(p;a) = Csr(p; a),

Dsr(pia) = 12y/pd + /usV (& + ad)|| -
(VEs IV 5 @)1+ VAl ).
Let t — p(t) be the high-order-hold integrator trajectory (20)
Sfrom p(0) = p. Then, for t > 0,
d

dt

Analogously to what we did in Section IV-B, we build on
this result to establish an upper bound for the performance-
based triggering condition with the high-order-hold integrator.

V) + V(1) < b, 1:0) < 0. 150).

Proposition V.3. (Upper bound for performance-based trig-
gering with high-order hold). Let 0 < a and

t

. VE .
bp#(p,t;a):/o e S0, (p, ¢ a)d, 21)
for # € {ET,ST}. Let t — p(t) be the high-order-hold
integrator trajectory (20) from p(0) = p. Then, for t > 0,

v N _
V(p(t)) e T (p tia) <e

Using Proposition V.2, the proof of this result is analogous
to that of Proposition IV.5, and we omit it for space reasons.
Propositions V.2 and V.3 are all we need to fully specify the
variable-stepsize algorithm based on high-order-hold integra-
tors. Formally, we set

e Y (p) < R (p, ;).

step% (p;a) = min{t > 0 | b (p,;a) = 0}, (22)

for o € {d,p} and # € {ET,ST}. With this in place, we
design Algorithm 3, which is a higher-order counterpart to
Algorithm 2, and whose convergence properties are character-
ized in the following result.

Proposition V.4. (Convergence of Adaptive High-Order-Hold
Algorithm). For ¢ € {d,p}, and # € {ET,ST}, there exists
MIET® such that for T < MIET®, the variable-stepsize
strategy in Algorithm 3 has the following properties:

(i) it is executable (i.e., at each iteration, the parameter a
is determined in a finite number of steps);
(ii) the stepsize is uniformly lower bounded by T;
(iii) ir satisfies f(zpi1)—f(2,) =0T T i
{0} UN.

We omit the proof of this result, which is analogous to that
of Proposition V.1, with lengthier computations.

A, for k €

VI. SIMULATIONS

Here we illustrate the performance of the algorithms result-
ing from the proposed resource-aware discretization approach
to accelerated optimization flows. Specifically, we simulate
in two examples the performance-based implementation of
the Displaced Gradient algorithm (denoted DGP) and the
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Algorithm 3: Adaptive High-Order-Hold Algorithm
Design Choices: ¢ € {d,p}, # € {ET,ST}
Initialization: Initial point (pg), objective function
(f), tolerance (¢), increase rate (r; > 1), decrease rate
(0 < rqg < 1), stepsize lower bound (7), a >0, k=0
while ||V f(zy)| > € do
increase = True
exit = False
while exit = False do

while € (py;a) > 0 do
‘ a=ary
increase = False
end
if stepg, (pr;a) > 7 then
| exit = True
else
‘ a=ary
increase = False

end
Compute stepsize Ay, = stepd, (px; a)
Compute next iterate p1 using (20)

Setk=k+1
if increase = True then
| a=ar;
end

derivative- and performance-based implementations of the
High-Order-Hold (HOH? and HOHP respectively) algorithms.
We compare these algorithms against the Nesterov’s acceler-
ated gradient and the heavy-ball methods, as they exhibit sim-
ilar or superior performance to the discretization approaches
proposed in the literature, cf. Section I. Note that the latter are
constant-stepsize methods, whereas the algorithms developed
here are variable-stepsize ones, where the stepsize is computed
online using state information. In fact, given our design proce-
dure, DGP, HOHY, and HOHP can be understood as different
variable-stepsize implementations of the heavy-ball method.
As the plots below show, the discretizations developed here
retain the convergence rate of their continuous counterpart,
with a performance regarding the objective function that is
comparable or slightly better than state-of-the-art optimization
algorithms.

Optimization of Ill-Conditioned Quadratic Objective Function

Consider the optimization of the objective function f :
R? — R defined by f(x) = 10722% + 10%z2. Note that
pu=2-10"2and L = 2-10% We use s = u/(36L?) and
initialize the velocity according to (4b). For DGP, HOH¢, and
HOHP, we set @ = 0.1 and implement the event-triggered
approach (at each iteration, we employ a numerical zero-
finding routine to explicitly determine the stepsizes stephir,
stepfl.p., and steph ., respectively).

Figure 1(a) illustrates how the stepsize of HOHP changes
during the first 1000 iterations. After the tuning of the stepsize
during the first iterations, it becomes quite steady (likely due
to the simplicity of quadratic functions) until the trajectory
approaches the minimizer. After 5 iterations, the algorithm
stepsize becomes almost equal to the optimal stepsize.
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Fig. 1. Ill-conditioned quadratic objective function example. (a) Evolution
of the stepsize along the execution of HOHP during the first 1000 iter-
ations. (b) State evolution along DGP, HOHY, HOHP, continuous heavy-
ball dynamics, and Nesterov’s method starting from « = (50,50) and
v = (—0.0023, —4.7139).

Figure 1(b) compares the performance of DGP, HOHY,
and HOHP against the continuous heavy-ball method and
the discrete Nesterov method for strongly convex functions.
To implement the continuous heavy-ball method, we directly
obtained the solution of the ODE and plotted its trajectories.
The DGP algorithm takes large stepsizes following the evo-
lution of the continuous heavy-ball along the straight lines
p(t) = pr + tX7% (px). Meanwhile, the higher-order nature
of the hold employed by HOH! and HOHP makes them
able to leap over the oscillations, yielding a state evolution
similar to Nesterov’s method. Figure 2 shows a comparison
of the evolution of the objective and Lyapunov functions
(where the heavy-ball method implemented is the discrete
version [1]). We use the stepsizes % for the Nesterov method
and m for the heavy-ball method, as commonly found
in the literature [12]. We observe that after some initial
iterations, HOHP outperforms Nesterov’s method. Eventually,
also DGP catches up to Nesterov’s method.

Logarithmic Regression

Consider the optimization of the regularized logistic re-
gression cost function f : R* — R defined by f(z) =
Z,}il log(1+evitz:2)) + 1 |z| ?, where the points {z;}10, C
R* are generated randomly using a uniform distribution in the
interval [—5, 5], and the points {y;}1%, C {—1,1} are gener-
ated similarly with quantized values. This objective function
is 1-strongly convex and one can also compute the value L =
177.49. We use a = 0.025 and s = p/(36L?), and initialize
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Fig. 2. Ill-conditioned quadratic objective function example. (a) Evolution
of the logarithm of the objective function under DGP, HOHY, HOHP, the
heavy-ball method, and Nesterov’s method starting from z = (50, 50) and
v = (—0.0023, —4.7139). (b) Corresponding evolution of the logarithm of
the Lyapunov function along DGP, HOHY, and HOHP.

the velocity according to (4b). Figure 3(a) show the evolution
of the stepsize along HOHP, which changes as a function of
the state looking to satisfy the desired decay of the Lyapunov
function. Figure 3(b) shows the difference between the optimal
stepsize, computed with complete knowledge of the Lyapunov
function, and the stepsize computed using HOHP. This plot
is an illustration of the tightness of the upper bound for the
expression vV + %V given by Proposition V.3. Figure 4
shows the evolution of the objective and Lyapunov functions.
We observe how HOH? and HOHP outperform Nesterov’s
method, although eventually the heavy-ball algorithm performs
the best. The Lyapunov function decreases at a much faster
rate along HOH® and HOHP than along DGP.

VII. CONCLUSIONS

We have introduced a resource-aware control framework
to the discretization of accelerated optimization flows that
specifically takes advantage of their dynamical properties. We
have exploited fundamental concepts from opportunistic state-
triggering related to the various ways of encoding the notion
of valid Lyapunov certificates, the use of sampled-data infor-
mation, and the construction of state estimators and holders to
synthesize variable-stepsize optimization algorithms that retain
by design the convergence properties of the continuous-time
heavy-ball dynamics with displaced gradient. The proposed
methodology is general and applicable, with the appropriate
derivations, to other accelerated optimization flows and in
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Fig. 3. Logarithmic regression example. (a) Evolution of the stepsize
along the execution of HOHP starting from =z = (50,50, 50,50) and
v = (—0.1026, —0.09265, —0.1078, —0.0899). Notice the complex pattern,
with significant increases and oscillations along the trajectory. (b) Difference
between the optimal stepsize (computed using the exact Lyapunov function,
which assumes knowledge of the minimizer) and the stepsize of HOHP. The
largest difference is achieved at the beginning: after a few iterations, the
difference decreases significantly, periodically becoming almost zero.

fact we expect this work will spur the development of other
variable-stepsize implementations of accelerated optimization
flows. We believe these results open the way to a number
of exciting research directions. Among them, we highlight
the characterization of how close the computed stepsize is
from the stepsize that would be obtained using the original
Lyapunov function, the design of adaptive learning schemes
to refine the use of sampled data and optimize the algorithm
performance with regards to the objective function, the use of
tools and insights from hybrid systems for analysis and design,
the incorporation of re-start schemes as triggering conditions
to avoid overshooting and oscillations, the development of
distributed implementations for network optimization prob-
lems, and the extension of the proposed design methodology
to constrained optimization problems.
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APPENDIX A

Throughout the appendix, we make use of a number of basic
facts that we gather here for convenience,

2
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We also resort at various points to the expression of the
gradient of V,

v - [V i e

The following result is used in the proof of Theorem IV.2.

(A2)

Lemma A.l. For 31,...,34 > 0, the function

Bs + Baz®
Z) = ——7— (A.3)
9(2) —B1 + B2z
is positively lower bounded on (1 /2, 00).
Proof. The derivative of g is
J(2) = —Ba2B3 + Baz(—2B1 + B22)
(B1 — Baz)? .
The solutions to ¢’(z) = 0 are then given by
+ BiBaE /B3B3 + BIOT
oot = . (A4)
B254
Note that 2,5, < 0 < B1/B2 < 2z, ¢ is negative

on (2ot Ziboi)» and positive on (z ,, 00). Therefore the

minimum value over (53;/B32,00) is achieved at zt ., and
corresponds to g(z5 ) > 0. O
Proof of Proposition IV4. We break out £V(p(t)) +
%V(p(t)) as follows

dor a (A [T a (n

DV + X300 + YLV o+ 1X5,(5) =

.« a [ Herr s
= (YY), X, 0) + LV (9)

Term I + I + III
+ (VV (D + tX55,(p)) — VV(p), Xii, (D))

Term IV + V
I . . .
BV (4 X3, 0) — V),
Term VI

and bound each term separately.
Term I+ IT + ITI. From the definition (5) of V' and the
fact that ||yy + y2|® < 2jval|> + 2 ||y2ll, we have

V) = V(@) - f) + g ol

+ 1 10+ 203 - 2l
< VET@) ~ f(@)
+ 7002+ 5 00l + 5 2y - )P

= V(@) ~ f)) + 5 10l + 20— ]

Using this bound, we obtain

(VY (5), X5, (5)) + LV ()

< VI + (@) - f) + 2 jo)?

ST
VI 6 — |2 4 i (V@) — V(@ + ad), 0)

+

14

— ViV (Vf(E + ab), & — z.).

Writing 0 as 0 = av — a? and using strong convexity, we can
upper bound (V f(& + ad),x, — &) in the last summand by
the expression

Fe) = f@+ad) = & &+ ad — .| + (Vf (@ + ab), ad).
Substituting this bound above and re-grouping terms,
. a /A e 12
(V). X5, (0)) + V) < ol

VIV (@) = f@) + f() - @ +ab)

(a)
+ % 01> + V= (V£ (&) — V(2 + ab), d)

YR 2 By . 2
o P 4 (- o+ ab - )

(b)
+ i/ 1s(V (& + av), ad).
Observe that
3. ... . R .
@) = Vivis(— JF@) = fl@)) + f(@) - f(@ + av)),
2
1S 3/2 |14 ;
— 2= ol + Vi |1 = ]| ||ad]
— Va2 )2 |ad]*,
where, in the expression of (a), we have expressed 0 as
0 = 3/4(f(z) — f(&)) and, in the expression of (b), we

have expanded the square and used the Cauchy-Schwartz
inequality [31]. Finally, resorting to (A.1), we obtain

(b) < -

(V). X3, (5)) + 2V (5) < Cpr (i) = Csr(a).
e Term IV + V. Using (A.2) we have
V(X5 (5) =

VIV (@ + t0) + /i — 2utd
—t\ /1 V f(Z 4+ ad) + 2u(& 4 t0 — x,)

0 — 2t\/p0 — t\/1sV f (T + av) + /(T + t0 — x4)
Therefore, VV (p + t X7 () — VV(p) reads
VI (V] (#+10) =V f(2)) ~t /Byl V | (i+ab)
— /o — t\/1sV f (2 4 ad)
and hence
(VV(p+tX55,(0) — VV (D), Xy ()
= us(Vf(&+1t0) = Vf(Z),0
+ 2t/ sV f (& + a?), )
+ it ||V f (& + ad)]?.

)
~112
+2tp |9

The RHS of the last expression is precisely Agr (P, t; a). Using
the L-Lipschitzness of V f, one can see that Agr(p,t;a) <
Asr(p;a)t.

e Term VI. From (5),

V(P + X5, () = V(D) = Vs (f (2 + t0) = [(x4))
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+ 7 10 = 20/t — 1V (@ + ad)|

+ i 16 — 2t\/fib — £V (& + ad)

+ 2yl + 10 — ) |I* = as(f(@) = f(z)
— ol = § o+ 2y/A(E — ).

Expanding the squares in the second and third summands, and
simplifying, we obtain

V(p+tXi (D) —V(B) = Vs (f(E +10) — f(2))
+ i | =2t /110 — t\/1V f (& + at)]|?

;@, 240 — bV (& + ab))
LItV 1 + )|
1

+ 5(@ + 2/p(Z — zy), —t(\/ sV f(Z + av))

= Vs (f(2 +t0) — f(2))
+ i =2t/ — £V £ (5 + ad)]
— b NI — bR, V (2 + ad))
+ 1 I tEY (@ +ad)|?
+ (V& — zy), =t /11 V (& + aD)).

Note that
(2. — &,V f( + ad))
= (xy — & —av, V(& +ad)) + (a0, Vf(Z + a?))

. "

< ——”vf(x; DN 4 100,953 + ab)),
where in the inequality we have used (A.1d) with x = Z + a0
and y = z,. Using this in the equation above, one identifies
the expression of Bgr(p,t;a). Finally, applying (A.lc), one
can show that Brr(p,t;a) < Blp(p;a)t + By (p;a)t?,
concluding the proof. O

Proof of Proposition V.2. For convenience, let

XiP(p) = —2/fiv — /EsV f (& + ad) |’

where p = [&,0]. We next provide a bound for the expression

v + Vo) = (v ). X5 0) + v )

Term I + IT + IIT

+(VV(p(t)) — VV (), X5 (p(1)))

FTV), X (1) — X3P 0) + Y (V) V(5)).

Next, we bound each term separately.

e Term I+ IT + III. Since Xﬁ};’j(ﬁ) = X2 (p), this term
is exactly the same as Term I + II + III in the proof of
Proposition 1V.4, and hence the bound obtained there is valid.
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e Term IV. Using (A.2), we have

(VV(p(t)) = VV(5), Xif (p(1)))
= Vus(Vf(z(t)) = Vf(2),0(t))
+ Viu(t) = 0,0(t)) + 2u(x(t) — 2, v(t))
—2y/u(o(t) = 0,0(t)) — /s (v(t) = 0, V(L + ad))
— 2ulalt) - &,0(t)) — ViVEa(t) - &,V (@ + ab))
= Vs (Vf(x(t) = Vf(Z),0(t) — u(o(t) — 9,v(t))
— Vhs(v(t) = 0, Vf(& + ad))
— Vi a(t) - 3,V f(E +ad)),
from where we obtain Term IV < g1 (p, t;a). Now, using

0 = © — 0, the L-Lipschitzness of V f, and the Cauchy-
Schwartz inequality, we have

et (6 a)| < VpsLlz(t) = 2| (o) — o + [2]])
+ v/ l[o(t) = 0|* + i o) — o] [[2]
+ Vs [[o(t) = o[ [V £(& + ad)|
VsV la(t) = 2 IV f (2 + ad)].
Using (20), the triangle inequality, and 1 — e~ 2vVHt < 2,/ut,

we can write

lo(t) — 2] < Qf/ﬁ 12970 + IV f(@ + ad)|

Vst A
s VG ap)l,

[o(t) =Bl < ¢l12v/p0 + /s V (& + ad)| -

Substituting into the bound for |Agr(p, t; a)| above, we obtain

(A.523)

(A.5b)

e (B, t;a)| < ALy (p; a)t + Asp (P; a)t

as claimed.
e Term V. Using (A.2), we have

(VV(5), X5 (p(1) - X7 ()
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= Vis(Vf(2),0(t) = 0) + /u(d,v(t) — )
+ 20(E — ., 0(t) — 0) — 2¢/p(d,0(t) — 0)
—2u(d — wy,v(t) — D) = Dpr(p, t;a)

Taking the absolute value and using the Cauchy-Schwartz
inequality in conjunction with (A.5), we obtain the expression
corresponding to Dgr.

e Term VI. From (5),

Vip(t)) = V(p) = Vis(f(2(t)) = f(z.)) + i [Eolk
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Expanding the third summand (using z(t) = x—f—( (t)—
v(t) = o+(v(t)—0)
@), 0(t) =042/ () =)+ ot

we obtain after simplification
V(p(t)) = V) = Vis(f(z (t)) - f(2))
(Ilv( = lol*) + 5 IIv(t) =0+ 2¢/ux(t) —
+ %(v(t) — 0+ 2y/p(x(t) — &),0 + 2¢/p(& — z4)).
Using (20), we have

(u(t) — b + 2/ (t) -
= 2KV (@

%) and
w(Z — x4) H +2(v+ 2\/ﬁ(m—
) =0 +2y/p(z(t) - 2)

i

(A.6)
2)|”

+ab), T — x4
= 2tV (3 + aD), 3 + ab — 3.)
— 2tV f (@ + ad), —ad)
Vs (@Jrff)ll2

NN

where we have used (A.1d) to derive the inequality. Substitut-
ing this bound into (A.6), we obtain Y (V (p(t)) — V(p)) <
BT (p,t;a). To obtain the ST-expressions, we bound each
remaining term separately as follows. Note that

2
f(z(t)) — f(2) é(vf(i’), z(t) — &) + % l@(t) — Z]
(A.le)

2
< la(t) =2l V4@ + 5 la(®) = 31
< f|\2fv+\//Tsz( i+ ad)| VS ()]
| VAR R
Y VS + an) [95@)]
b 2V + VAV G+ o)
+ B 94400

+ 12v/10 + VsV f (& + ad) [ [V f (& + ad)]]),

where we have used (A.5a) to obtain the last inequality. Next,
2 112 112 .
[lo@I" = lIo[]” = llv(®) — 2" + 2{v(t) — 9,9)
< 2 |2y/50 + ViV £ (i + ab) ||
+ 2t [[2y/p0 + /s V f (& + a0)|[ [0l

where we have used (A.5b) to obtain the last inequality. Using
2 2 2
ly1 +w2ll” < 2ly2l” + 2 [[y2[", we bound

() —d+2v/((t) = 2)|* < 2 [Jo(t) = 0| +8u|(t) - 2|
< 2% |12/ + iV £ (& 4 a)||” + 4/t
(Nl2vEd + VsV £ (& + ad)| + iz [V f (& + ad)]]),
where we have used (A.5). Finally,
(v(t) =04 2y/u(z(t) — 2),0) < —\/ust(Vf(&+ ad),v).

Employing these bounds in the expression of Bgr, we obtain
1BET (D, t;a)] < BL(P;a)t? + Bl (p; a)t, as claimed. [

7\/3
2u
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