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MoTunsaumAa

* ,ﬂ,aHHbIe MOTYT ObITb HE TOMOTrEeHHbI

* BbluncneHne mactep-rpagmeHTa 3a4acTyto HAMHOTO
nelwesne

e [l1aTaceTbl OFPOMHbIE U XPaHUTb N 0bpabaTbiBaTb UX

NPUXOOAUTCA Ha MHOXECTBE yCTpOVlCTB PesnepatBHOE

obyuyeHune
* BbiyncneHune rPagneHToB No Pa3HbIM 6/10Kam KOOPAWNHAT

MOXHO MapanneqanTb

* XOTUM YyMmeHblwaTb KOMMYHUKAUNOHHYHKO CZTIOXKHOCTDb



[1naH

* bepem KOOpAMHATHbIN CNYCK

Algorithm 1 Parallel Coordinate Descent Method 1 (PCDM1)

1: Choose initial point o € RN

2: for k=0,1,2,... do

3:  Randomly generate a set of blocks Sy C {1,2,...,n}
4

D

Square Loss %(AJTT —y;)?

Tkl < Tk + (h(mk))[sk]

ATy
. end for %)

Logistic Loss log(1+e %

Hinge Square Loss  § max{0,1 — yjA}nrﬂ}Q

lutepatypa: https://arxiv.org/pdf/1212.0873

MpuMepbl YaCcTUYHO
cenapabanbHbIX PYHKUUN
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* [lpMmeHAEeM K IKCTparpagueHTy:

Algorithm 1 Accelerated Extragradient

. AR s o) d
: Input: 2" =z, € R

: Parameters: 7 € (0,1),7n.0,a >0, K € {1,2,...}
s for k=012 K —1do
' Ty = rz* + (1 T).r’j
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Camnampyem KoopamHaTy Npu BbIYUCAEHUM FPAJMEHTA

Nutepartypa: https://arxiv.org/pdf/2205.15136



https://arxiv.org/pdf/2205.15136

TeKylwaa 3aaa4a:

Lemma 1. Consider AlgorithmE Let 0 be defined as in Theorem ' 0 = 2}, . Then, under
Assumprions the following inequality holds for all & € R¢

2z — ok, Vr(ek ) <2[r(@) - ()] -l - a2 - 0V ()2

ko k+1y)2 L2 k k 2 (19)
+30 ( IV AG I ek~ argmin Af(@)]? )
BHS

Lemma 2. Consider Algorithm or Problemunder Assumprion with the following tuning:

: Vi 1 , 1 1
T=min< 1, , O0=—, =min{ —, , =, 20
{ 2L, oL, " 21" 2/, S

and let :E'l;"'l in lineﬁsatisfy

. L2, .
IVAG@EFHII? < S llwg — arglnw{gnA’s(r)llz- (21)
Tre

Then, the following inequality holds:

1 2 1 2
St a2 e = r(an)] < (1= p) [Enx‘“ — |2+ = [r(af) — r@)] |, 22)

1
p:—imin{l,‘/l%}. (23)

where



[lanbHenwme 3a1a4m:

* BapbMpoBaHue p ncxoga n3 CUMUAAPUTU MO pasHbIM KOOPAMHATAM
(hoKam KoopaUnHaT) ANA AOCTUKEHMA TYYLLNX OLEHOK

* BblyncnmntenbHsble IKCNepUMeHTbl



