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Abstract

Nonsmooth composite optimization with orthogonality constraints has a wide range
of applications in statistical learning and data science. However, this problem is
challenging due to a nonsmooth objective function and computationally expensive,
non-convex constraints. In this paper, we propose a new approach called OBCD,
which harnesses Block Coordinate Descent to address these challenges. OBCD
is a feasible method with a small computational footprint. In each iteration, it
updates k rows of the solution matrix to preserve the constraints, where k > 2 is a
user-defined parameter. Subsequently, it globally solves a small-sized nonsmooth
composite optimization problem under orthogonality constraints. We prove that
OBCD is guaranteed to converge to block-k stationary points, and the optimality
of block-k stationary point is stronger than that of the standard critical point. Under
the Kurdyka-Lojasiewicz (KL) inequality, we establish strong limit-point conver-
gence results for OBCD. We also discuss some extensions of OBCD, including
breakpoint searching methods for solving the subproblem, and greedy strategies
to find the working set. To validate the effectiveness of our method, we conduct a
comprehensive set of experiments across various tasks, demonstrating the superior
performance of our approach.

1 Introduction

We consider the following nonsmooth composite optimization problem under orthogonality con-
straints (‘2’ means define):

min  F(X) 2 f(X) + h(X), s.t. XX =1,. (1)

XeRnxr

Here, n > r and I, is a r x r identity matrix. We do not assume convexity of f(X) and h(X). For
brevity, the orthogonality constraints X "X = . in Problem (1) is rewritten as X € St(n,r) 2 {X €
R™" | XTX = I,.}, where M = St(n,7) is the Stiefel manifold in the literature [0} 2, 140, [16]].
We impose the following assumptions on Problem (1)) throughout this paper. (Asm-i) For any X
and X, where X and X only differ at most by k rows with k& > 2, we assume f : R"*" i R is
continuously differentiable for a matrix H € R™*™" with H > O that:

FIXT) < QX X) 2 f(X) + (X = X, V(X)) + 5IXT — X3, )

where |H|| < L; for some constant L; > 0 and ||X||% £ vec(X) Hvec(X) ﬂ (Asm-ii) The
function ~A(X) : R™*" — R is not necessarily smooth or convex, but it is coordinate-wise separable

'Given any symmetric matrices C € R"*™ and D € R™*", we let H = D ® C. The function f(X) =
1tr(XTCXD) = 1||X||f; satisfies (2) with equality, as f(X ) = Q(X™; X) holds for all X and X*.
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that h(X) = >, ; h(X;;). We focus exclusively on three representative examples: h(X) = [ X[fo,

MX) = || X1, and h(X) = Z>¢(X) throughout his paper. It follows that the subdifferential of
h(X) always exist for any X. (Asm-iii) The following small-sized subproblem can be solved exactly

and efficiently: minyegsrr) P(V) £ % [VII& + (V,P) + h(VZ) for any given Z € RF*",

P € R¥*k and Q' € R¥***. Here, we employ a notational simplification by defining h(VZ) £
>_i.; M[VZ];;), given the coordinate-wise separability of the function A(-).

Problem (TJ) is an optimization framework that plays a crucial role in a variety of statistical learning
and data science models, such as sparse Principal Component Analysis (PCA) [21 36], nonnegative
PCA [46}133]], Fourier transforms approximation [11]], phase synchronization [25], electronic structure
calculation [50} 27], orthogonal nonnegative matrix factorization [20]], K -indicators clustering [19],
and dictionary learning [48]].

1.1 Related Work

We now present some related algorithms in the literature.

» Minimizing Smooth Functions under Orthogonality Constraints. One difficulty in solving
Problem arises from the nonconvexity of the orthogonality constraints. Existing methods for
handling this issue can be divided into three classes. (i) Geodesic-like methods [1} 10, 2} [18]]. Since
calculating geodesics involves solving ordinary differential equations, which may cause computational
complexity, geodesic-like methods iteratively compute the geodesic logarithm using simple linear
algebra calculations. The work of [40]] develops a simple and efficient constraint preserving update
scheme and achieves low computation complexity per iteration. They combine the feasible update
scheme with the Barzilai-Borwein (BB) nonmonotonic line search for optimization with orthogonality
constraints. (if) Projection-like methods [2}|14]. These methods preserve the orthogonality constraints
by projection. They decrease the objective value using its current Euclidean gradient direction or
Riemannian tangent direction, followed by an orthogonal projection operation. This can be calculated
by polar decomposition or approximated by QR factorization. (iii) Multiplier correction methods
[12,[13[26]. Since the Lagrangian multiplier associated with the orthogonality constraint is symmetric
and has an explicit closed-form expression at the first-order optimality condition, multiplier correction
methods update the multiplier after achieving sufficient reduction in the objective function. This
leads to efficient first-order feasible or infeasible approaches.

» Minimizing Nonmooth Functions under Orthogonality Constraints. Another difficulty of
solving Problem (I)) comes from the nonsmoothness of the objective function. Existing methods
for addressing this problem can be classified into three categories. (i) Subgradient methods [[17, 23]
Subgradient methods are analogous to gradient descent methods. Most of the aforementioned
geodesic-like and projection-like strategies can be incorporated into the subgradient methods. How-
ever, the step size in subgradient methods needs to be diminishing to guarantee convergence. (ii)
Proximal gradient methods [6]]. They solve a strongly convex minimization problem over the tangent
space using a semi-smooth Newton method to find a descent direction. Subsequently, they maintain
the orthogonality constraint through a retraction operation. (iif) Operator splitting methods [22,[7, 149].
Operator splitting methods introduce linear constraints and decompose the original problem into
simpler subproblems, which can be solved separately and exactly. Alternating Direction Methods
of Multipliers (ADMM) [15]] and Smoothing Penalty Methods (SPM) [8] represent two prominent
variants of operator splitting methods.

» Block Coordinate Descent Methods. (Block) coordinate descent is a classical and powerful
algorithm that solves optimization problems by iteratively performing minimization along (block)
coordinate directions [38}42]. The BCD methods have recently gained attention in solving nonconvex
optimization problems, including sparse optimization [45] 44], k-means clustering [32], structured
nonconvex minimization [43l], recurrent neural network [30], and multi-layer convolutional networks
[4}147]. BCD methods have also been used in [36 [30]] for solving optimization problems with
orthogonal group constraints. However, their column-wise BCD methods are limited only to solve
smooth minimization problems with k£ = 2 and r = n (Refer to Section 4.2 in [36]). Our row-wise
BCD methods can solve general nonsmooth problems with £ > 2 and » < n. The work of [13]]
proposes a parallelizable column-wise BCD scheme for solving the subproblems of their proximal
linearized augmented Lagrangian algorithm. Impressive parallel scalability in a parallel environment
of their algorithm is demonstrated. We stress that our row-wise BCD methods are different from the
two column-wise counterparts.



» Summary. Existing solutions have one or more of the following limitations: (i) They rely
on full gradient information, incurring high computational costs per iteration. (if) They cannot
handle general nonsmooth composite problems. (iii) They lack descent properties, even worse,
they are infeasible methods, achieving solution feasibility only at the limit point. (iv) They often
lack rigorous convergence guarantees. (v) They only establish weak optimality at critical points.
% To our knowledge, this represents the first application of BCD methods to solve nonsmooth
composite optimization problems under orthogonality constraints, demonstrating strong optimality
and convergence guarantees.

1.2 Contributions

This paper makes the following contributions. (i) Algorithmically: We propose a Block Coordi-
nate Descent (BCD) algorithm tailored for nonsmooth composite optimization under orthogonality
constraints (Section 2. (if) Theoretically: We provide comprehensive optimality and convergence
analyses of our methods (Sections [3| and [d). (iii) Side Contributions: We introduce breakpoint
searching methods for solving subproblems when k = 2 (Section[5), and present two working set
selection greedy strategies to improve the computational efficiency of our methods (Section [D]in the
Appendix). (iv) Empirically: Extensive experiments demonstrate that our methods surpass existing
solutions in terms of accuracy and/or efficiency (Section[6).

2 The Proposed OBCD Algorithm

In this section, we introduce OBCD, a Block Coordinate Descent algorithm for solving general
nonsmooth composite problems under Orthogonality constraints, as defined in Problem [I]

We start by presenting a new update scheme designed to maintain the orthogonality constraint.

» A New Constraint-Preserving Update Scheme. For any partition of the index vector [1, 2, ..., n]
into [B,B°] with B € N*, B® € N"7F we define Uy € R™* and Ug. € R (k) ag:
(Ug)ji = { voB=T (Uge)ys = { L B =7 Therefore, we have the following variable s-
plitting for any X € R"*": X = I,X = (UgU} + U U)X = UgX(B,:) + Ug X(BC, :), where
X(B,:) = UF X € RF*" and X(B®,:) = Ug. X € R(n—F)x7,
In each iteration ¢, the indices {1, 2, ..., n} of the rows of decision variable X € St(n, ') are separated
to two sets B and B¢, where B is the working set with |B| = k and B = {1, 2,...,n} \ B. To simplify
notation, we use B instead of Bf, as ¢ can be inferred from the context. We only update k rows of
the variable X via X**1(B, :) <« VX(B, :) for some appropriate matrix V € R***_ The following
equivalent expressions hold:

X' (B,:) = VX!(B,:) & X'l = (UsVU] 4 U UL )X? 3)

& X=X 4 Up(V - 1,)Ug XE. 4)

We consider the following minimization procedure to iteratively solve Problem (TJ):

min F(XL(V)), s.t. XL(V) € St(n,r), where X! (V) £ X! + Ug(V — I,)Ug X" (5)

The following lemma shows that the orthogonality constraint for X+ = X + Ug(V — I;)Uj X can
be preserved by choosing suitable V and X.

Lemma 2.1. (Proof in Appendix We let B € {E)’l}cﬁ1 where the set {B1, Ba, ..., Bcx } denotes
all possible combinations of the index vectors choosing k items from n without repetition. We let
V € St(k, k). We define Xt £ A3(V) £ X + Up(V — I;,)Ug X. (a) For any X € R"*", we have
[XHTX+ = XTX. (b) If X € St(n,r), then X+ € St(n, 7).

Remarks. When X is e-orthogonal that || XTX — I;||r < € with € > 0, Lemmaimplies that X
is also e-orthogonal with ||[[X+]TX*+ — I ||f < .
Thanks to Lemma 2.1} we can now explore the following alternative formulation for Problem (3)).

Vi€ arg II{i/Il F(X(V)), s.t. V € St(k, k). (6)



Then the solution matrix is updated via: X! = X (V?).

The following lemma offers important properties that relate to the update rule X+ = X + Ug(V —
L) UTX.

Lemma 2.2. (Proofin Appendix We define Xt = X+ Ug(V —1;,) Ul X. Forany X € St(n,r),
V € St(k, k), B € {B;}", and symmetric matrix H € R"™*"" we have: (a) X = X[E =
IV =L 2g, where Q £ (27 ® Ug)TH(Z" ® Up), and Z = U§ X € RF*". (b) || X+ — X||2 =
(I — V,Ug XXTUg). (c) %HXJr X2z < %HV — L2 = (T, I — V).

» The Main Algorithm. The proposed algorithm OBCD is an iterative procedure that sequentially
minimizes the objective function along block coordinate directions within a sub-manifold of M.

Starting with an initial feasible solution, OBCD iteratively determines a working set B using specific
strategies. It then solves the small-sized subproblem in Problem (6) through successive majorization
minimization. This method iteratively constructs a surrogate function that majorizes the objective
function, driving it to decrease as expected [29} 34], and it has proven effective for minimizing
complex functions.

We now demonstrate how to derive the majorization function for F'(X{(V)) in Problem (6). Initially,

@

for any X* € St(n,r) and V € St(k, k), we establish following inequalities: f(X{(V)) — f(X?) <

®

(V) = XU VF(X0) + X V) — X3 2 (Up(V — TUTX!, VA(XD) + LV — L3, <

(V =L, [VFAX) X)) + 51|V — Ik|§a1- Where step @ uses Inequality ; step @ uses

Claim (a) of Lemma step @ uses Q = Q and o > 0. Then, we have the following inequality
that majorizes F'(X{(V)) in Equation (6):
F(X5(V)) = f(X(V)) + (X5 (V)

< JXO) (V=T [VFX)X) o) + 5[V = Lellgpar + AU X) + H(VUEX') . (7)

LK (V;Xt,B)

Here, we use the coordinate-wise separable property of A(-) as follows: (X (V)) = h(Uge Ug Xt +
U VU] X?) = h(Ug.X") + h(VU] X?). We minimize the upper bound of the right-hand side of
Inequality (7), resulting in the minimization subproblem as in Problem (I0). This subproblem can be
efficiently and exactly solved due to our assumption.

Algorithm 1: OBCD: The Proposed Block Coordinate Descent Algorithm for Nonsmooth Compos-
ite Optimization under Orthogonality Constraints.

Input: an initial feasible solution X°. Set k > 2, ¢ = 0.

for ¢t from 0 to 7" do

(S1) Use some strategy to find a working set B? for the ¢-it iteration with B! € {1,2, ..., n}*. Let
B=B'andB® = {1,2,...,n} \ B. Let Z £ UJ X! ¢ RF*",

(S2) Choose a suitable matrix Q € R****” using Equation (8) or Equation (@):

Q= Q= (Z"®Us) H(Z" @ Us), ®)
Q = <I, with [|Q|| < ¢ < Ly. )
(S3) Find a global optimal solution of the following problem:

Viearg min KV X', B) £ J|[V = L[[grar + H(VZ) + (V, [V F(X)(X") ) + & (10)
€St(k,k
Here, ¢ = h(Ug.X?) + f(X') — (I, [V £(X')(X) T]gs) is a constant.
(S4) X'*+1(B,:) = VIX!(B,:)

end

Three strategies to find the working set B with [B| = k can be considered. () Random strategy: B
is randomly selected from {B1, Ba, ..., Bcx } with equal probability 1/ CE. (i) Cyclic strategy: B!



takes all possible combinations in cyclic order, such as By — By — ... = Bcr — By — ... (iii)
Greedy strategy: We propose two novel greedy strategies to find a good working set. Due to space
limitation, we have included them in Appendix [D]

The proposed OBCD algorithm is summarize in Algorithm[2] We outline some properties of OBCD
using the following lemma.

Lemma 2.3. (Proof in Appendix [E.3)) We have: (a) Problem (I0) is equivalent to the following
problem:

i V) £ 1v)2 V.P VZ 11
ylmin P(V) £ 3[IV]g + (V,P) + h(VZ), an

where P = [V f(X*)(X*)T]gs — mat(Qvec(I;)) — aly. (b) Assume the matrix Q is chosen to be
a diagonal matrix as shown in @) The term %HVHQQ in Problem vanishes, and Problem
reduces 1o the following problem: V' € arg minyegy(x,k) P(V) £ (V,P) + h(VZ). In particular,
when h(X) £ 0, the optimal solution V** can be computed as: V* = —P((P) and it holds that
A2 —PTV?! = 0. Here, P (P) is the nearest orthogonality matrix to P.

» Smallest Possible Subproblems When £ = 2. We are particularly interested in the case when

k = 2 since it results in analytical solutions for the subproblems. The following lemma reveals an

equivalent expression for any V € St(2, 2).

Lemma 2.4. (Proof in Appendix Any orthogonal matrix V. € St(2,2) can be expressed as
rO re ro cos(6) sin(0 re — cos(0) sin(6

V =VytorV =1V} f for some 6 € R, where \'% = (_Sir(l(g) COS((Q)) ), V§ F2 sin(e()) COS((Q)) ).

We have det(Vi°') = 1 and det(VEY) = —1 for any 6.

Using Lemma [2.4] we can reformulate Problem (TT)) as the following one-dimensional problem:
ming P(V), s.t. V € {Vict Vief],

Remarks. (i) V}°* and prEf are called Givens rotation matrix and Jacobi reflection matrix respec-
tively in the literature [37]. Previous research only considered {V}°*} for solving symmetric linear

eigenvalue problems [[14] and sparse PCA problems [36], while we use {Vgef, Vit for solving
Problem . (i) We show the necessity of using { V3, VI°t} in the following two examples of
2 X 2 optimization problems with orthogonality constraints: minyesg(2,2) F(V) £ [V — A||Z, and
minyesyz,2) F(V) £ [V = B|2 +5[|V||1, where A = (%} % )and B = (}9). The use of the
reflection matrix Vgef is essential in these examples because it results in lower objective values.

See Section in the Appendix for more details. The optimal solutions in these examples can be
identified using a clever breakpoint searching method, which is discussed later in Section [5]

3 Optimality Analysis
This section provides some optimality analysis for the proposed algorithm.

» Basis Representation of Orthogonal Matrices. The following theorem is used to characterize
any orthogonal matrix D € St(n,n) and X € St(n, r).

Theorem 3.1. (Proof in Appendix|[F1} Basis Representation of Orthogonal Matrices) Assume k = 2.
For all i € [Ck], we define W; = I, + U, (V; — It)Ug = U VUL + Up:Ug., where
V; € St(2,2). We have: (a) Any matrix D € St(n,n) can be expressed as D = Wi .1..W2W1
using suitable W; (which depends on V;). Furthermore, if Vi, V; = I, then D = 1,,. (b) Anny matrix
X € St(n,r) can be expressed as X = Wek .. WoW; X0 using suitable W; and any fixed constant
matrix X% € St(n,r).

Remarks. (i) We use both Givens rotation and Jacobi reflection matrices to compute D € St(n, n).
This is necessary since a reflection matrix cannot be represented through a sequence of rotations.
(i) The result in Claim (b) of Theorem indicates that the proposed update scheme X+ «
X + Up(V — I;)UJ X as shown in Formula (E]) can reach any orthogonal matrix X € St(n, r) for
any starting solution X" € St(n,r).

» First-Order Optimality Conditions for Problem (I). We provide the first-order optimality
condition of Problem (1)) [40l [6]. We define OF (X) = O(f + h)(X) = Vf(X) + 0h(X) as the



limiting subdifferential of '(X), and extend this definition to introduce O F'(X) as the Riemannian
limiting subdifferential of F'(X) at X.

Introducing a Lagrangian multiplier matrix A € R"*" for the orthogonality constraint, we define the
following Lagrangian function of Problem : L(X,A) = F(X)+ (I, - XX, A). Notable, the
matrix A is symmetric, as X "X is symmetric. We state the following first-order optimality condition.
Lemma 3.2. Critical Point [40) [6]. A solution X € St(n,r) is a critical point of Problem
if 0 € OMF(X) £ 0F(X) © (X[0F(X)]TX), where (0F(X) © X[0F(X)]"X) £ {E|E =
G - XGTX,G € 9F(X)}. Furthermore, A € [0F (X)]TX.

Remarks. The critical point condition using the Riemannian metric can be equivalently expressed
as [2, 18l 24]: 0 € Py, p(0F(X)). Here, TxM is the tangent space to M at X € M with
TxM={Y e R"*"|XTY + YTX = 0}.

» Optimality Conditions for the Subproblems. The Euclidean subdifferential of K(V; X*, Bt)
w.rt. 'V can be computed as follows: G(V) 2 A + UF[Vf(XY) + oh(XH1)](X?)TUp, where

A = mat((Q+alg)vec(V —1I)), and X+ = Xt 4+ Up(V — 1) Ug Xt Using Lemma we set
the Riemannian subdifferential of K(V; X? B') w.r.t. V to zero and obtain the following first-order

optimality condition for V*: 0 € 9K (V! X! BY) £ G(V) & VIG(VHTV?,

» Optimality Conditions and Their Hierarchy. We introduce the following new optimality condi-
tion of block-k stationary points.

Definition 3.3. (Global) Blo__ck-k: Stationary Point, abbreviated as BSg-point. Let o > 0
and k¥ > 2. A solution X € St(n,r) is called an block-k stationary point if: VB €
{Bi}icz”l, I € argminyegyx,r) K(V; X, B). Here, C(V; X, B) £ %\|V—Ik|\%+al+h(VUgX)+
(V,[VF(X)(X)Tge) + ¢ and é = h(Uge X) + f(X) — (Ix, [V £(X)(X)T]gs) is a constant.

Remarks. BS-point states that if we globally minimize the majorization function K(V; X, B), there
. o k

is no possibility of improving the objective function value for X(V; X, B) across all B € {Bi}icz”l.

The following theorem establishes the relation between BSy-points, standard critical points, and

global optimal points.

Theorem 3.4. (Proof in Appendix We establish the following relationships: (a)
{critical points X} D {BSy-points X}. (b) {BSy-points X} D {global optimal points X}. (c)
{BSy-points X} D {BSy;1-points X}, where k € {2,3,...,n — 1}. (d) Furthermore, the reverse
of these three inclusions may not always hold true.

Remarks. The optimality of BSe-points is stronger than that of standard critical points [40, |6} 2.

4 Convergence Analysis

This section presents the convergence analysis for the proposed OBCD algorithm.

We denote any point of the limit point set of OBCD (which is not necessarily a singleton) as X. For
the case where a random strategy is used to find the working set, OBCD generates a random output
(VX1 with ¢ = 0,1, ..., 0o which depends on the observed realization of the random variable:

¢ 2 (B',B%,B?,...,BY).
4.1 Global Convergence
We define the e-BSy-point as follows.

Definition 4.1. (e-BSj-point) Given any constant ¢ > 0, a point X is called an €-BSg-point if:
oF ZS:"l dist(Iy, arg miny K(V; X, B;))? < ¢, where K(+; -, -) is defined in Equation lj

Theorem 4.2. (Proof in Appendix Subsequence Convergence) We define ¢ £ 2 - (F(X") —

F(X)). We have: (a) The following sufficient decrease condition holds for all ¢ > 0: & [ X**! —
XHE < 2|V - L} < F(X') — F(X™). (d) If the B is selected from {B;}°» randomly

=1



and uniformly, OBCD finds an e-BSj-point of Problem in at most 1" iterations in the sense
of expectation, where T' > [£]. (c) If the B is selected from {ZS'Z}YC:1 cyclically, OBCD finds an
€-BSy.-point of Problem (1)) in at most 7" iterations deterministically, where 1" > [% + Ck].

4.2 Strong Convergence under KL Assumption

We prove that OBCD achieves strong convergence based on a non-convex analysis tool called
Kurdyka-tojasiewicz inequality [3] 15, [24]. We assume that a random strategy is used to find the
working set.

Initially, we make the following additional assumptions.
Assumption 4.3. The function F°(X) = F(X) + Zy(X) is a KL function.

Assumption 4.4. There exists positive constants [y and [, that: VX, |[Vf(X)|l2 < If, ||€ll2 < I,
with & € 9h(X).

Remarks. Semi-algebraic functions are a class of functions that satisfy the KL property. These
functions are widely used in applications, and they include real polynomial functions, finite sums and
products of semi-algebraic functions, and indicator functions of semi-algebraic sets.

We present the following useful proposition.

Proposition 4.5. (Kurdyka-Fojasiewicz Property). For a KL function F°(X) with X € dom F°,
there exists o € [0,1), n € (0,400, a neighborhood Y of X, and a concave continuous function

@(t) = ct'=7, ¢ > 0,t € [0,n) such that for all X’ € Y and satisfies F°(X') € (F°(X), F°(X) +

n), the following inequality holds: dist(0, F°(X"))y’(F°(X') — F°(X)) > 1.

We present the following useful lemma.

Lemma 4.6. (Proof in Appendix Riemannian Subgradient Lower Bound for the Iterates
Gap) The Riemannian subdifferential of IC(V;X* B") at the point V. = I, can be computed
as: OpmK(I; Xt BY) = UL (D © DT)Ug:, where D = [V £(X*) + 9h(XH)][X!]T. Tt holds that:
Egi [dist(O0, 8M/€(Ik; X+l Bt+1))] < ¢-Eee [H\_ft — TI||¢], where ¢ = 4(lf + 1l + Lf) + 2.

Finally, we establish the following strong limit-point convergence results for OBCD.

Theorem 4.7. (Proof in Appendix A Finite Length Property). The sequence {X"}° has
finite length property that: 3 7 | B [|| X! — X![|¢] < C' < +00 with C' £ 2v/k + 228 p(F(X!) —

F(X)). Here, v 2 (CF/CF=2)1/2 ¢ is defined in Lemma and ¢(+) is the desingularization
function defined in Proposition[4.5]

Remarks. Utilizing the Kurdyka-t.ojasiewicz property, one can establish a finite-length property of
OBCD, a result considerably stronger than that of Theorem[4.2] Furthermore, by delving deeper into
the KL exponent, one can establish the convergence rate of OBCD [3. 5].

5 Solving the Subproblem when £ = 2

This section presents a novel Breakpoint Searching Method (BSM) to find the global optimal solution
of Problem when k = 2.

Initially, Problem boils down to the follolwing one-dimensional subproblem: ming %HVJ% +
(V,P) + h(VZ),st.V € {VP' Vi) which can be further rewritten as: 6 €
argming vec(V)TQuec(V) + (V,P) + h(VZ), st. V £ (2250 10 where Q € R1X,
P € R?*2 and Z € R?*". Given h(-) is coordinate-wise separable, we have the following equivalent
optimization problem:

meinh (cos(0)x + sin(8)y) + acos(8) + bsin(f) + ccos?(A) + d cos(f) sin(h) + esin?(6), (12)
where a = Poo P11, 0 = P1oFPar, ¢ = 0.5(Q11 + Qua) Q4. d = —Q12+ Q13 F Qaa + Qsa,

e =0.5(Qa + Qa3) F Quz, v = £Z(1,:), s = Z(2,:), p = Z(2,:), u = FZ(1,:),x £ [r;p| €
R?>1 andy £ [s;u] € R?"%1,



Our key strategy is to perform a variable substitution to convert Problem (I2) into an equivalent
problem that depends on the variable tan(f) = t. The substitution is based on the trigonometric

identities that cos(#) = £1/+/1 + tan?(#) and sin(6) = + tan(0)/+/1 + tan?(6).

The following lemma provides a characterization of the global optimal solution for Problem (12)).
Lemma 5.1. (Proofin Appendlx-) We define F(c 5) £ aé+ b5+ ci® +dés +es? + h(éx + dy),
and w = ¢ — e. The optimal solution 0 to can be computed as: [cos(f),sin(0)] €
arg minj 4 F’(c, s), s.t.[e,s] € {[c1,s1],[ca,82],[0,1],[0, —1]}, where ¢c; = \/ﬁ, s =

\/ﬁ cy 2 \/ﬁ, and sy 2 \/% Furthermore, t, and t_ are respectively de-
fined as:
t, € argmin; p(t) £ \?% + ﬁf? + h( x—i‘;)a (13)
t_ € argmin; p(t) = Llljrfé ﬁ’iﬁt + h( \/%) (14

We describe our BSM to solve Problem (I3)); our approach can be naturally extended to tackle
Problem (14). BSM first identifies all the possible breakpoints / critical points ©, and then picks the
solution that leads to the lowest value as the optimal solution ¢, i.e., ¢ € arg min; p(t), s.t. t € ©.

We assume y; # 0. If this is not true and there exists y; = 0 for some 4, then {x;, y;} can be removed
since it does not affect the minimizer of the problem.

We now show that how to find the breakpoint set O for h(x) = A||x||o, where A > 0. We also provide
additional examples of BSM for other different h(x). Due to space limitation, we have included
them in Appendix [B]

» Finding the Breakpoint Set for h(x) £ \||x||o

Since the function h(x) £ M||x||o is scale-invariant and symmetric with || + x|l = ||x]|o for all
t > 0, Problem (T3) reduces to the following problem:
minp(t) £ S + £HE + Alx + tyllo. (15)

Since the subgradient of the ¢, norm function can be computed as 9||t]jo = { éO} L2O), we

consider the following two cases. (i) We assume (x + ty); = 0 for some . Then the solution # can
be determined using ¢ = %:. There are 2r breakpoints ?, % x2’ } for this case. (ii) We now
assume (x +ty); # 0 for all i. Then A||x +tyllo = 2rA becomes a constant Setting the subgradlent
of p(t) to zero yields: 0 = Vp(t) = [b(1+t?)— (a+bt)t]- V1 + t2-1°+[d(1+t%) — (w+dt)(2t)] -°

where t° = (1 +t2)~2. Since t° > 0, we obtain: d(1 + t?) — (w + dt)2t = —(b — at) - V1 + 2.
Squaring both sides, we obtain the following quartic equation: c4t* 4 c3t? 4 cot? 4 c1t + ¢o = 0 for
some suitable c4, c3, 2, ¢1 and ¢g. Solving this equation analytically using Lodovico Ferrari’s method
[41]], we obtain all its real roots {¢1, to, ..., t; } with 1 < j < 4. There are at most 4 breakpoints for this

case. Therefore, Problem |i contains at most 2r+4 breakpoints © = {%7 ;z . y2 it .t )

6 Experiments

This section demonstrates the effectiveness and efficiency of OBCD in Algorithm 2]

We describe the application of Ly norm-based Sparse PCA (SPCA) in the sequel. Additionally, we
utilize OBCD for solving nonnegative PCA and ¢; norm-based SPCA (refer to Appendix [J)).

» Application to Ly Norm-based SPCA. L, norm-based Sparse PCA (SPCA) is a method that
uses £ norm to produce modified principal components with sparse loadings, which helps reduce
model complexity and increase model interpretability [9}[7]]. It can be formulated as:

min - (X, CX) + A|IX]lo, (16)
XeSt(n,r)

where C = ATA € R™*" is the covariance of the data matrix A € R™*™ and \ > 0.

» Data Sets. To generate the data matrix A, we consider 10 publicly available real-world or random
data sets: ‘wla’, ‘TDT2’, ‘20News’, ‘sector’, ‘E2006’, ‘MNIST’, ‘Gisette’, ‘Caltech’, ‘Cifar’, ‘randn’.



data-m-n ‘ F ‘ LADMM SPM LADMM SPM ‘ OBCD-R data-m-n ‘ F ‘ LADMM SPM LADMM SPM ‘ OBCD-R

mn (id) (id) (rnd) (rnd) (id) mn (id) (id) (rnd) (rnd) (id)

r = 20, A = 10.00, time limit=30 r = 20, A = 1000.00, time limit=30

w1a-2477-300 -5.2e+03 | 1.92e+03 | 4.55¢+03 | 3.30e+02 | 8.05¢+02 [ 0.00e+00 w1a-2477-300 1.5e+04 [ 2.60e+03 [ 3.90e+03 | 1.48¢+03 | 8.02e+03 | 0.00e+00
TDT2-500-1000 2.0e+02 | 3.74e+00 | 3.74e+00 | 1.10e+02 | 2.70e+02 | 0.00e+00 TDT2-500-1000 2.0e+04 | 4.00e+03 | 6.71e-01 | 2.00e+03 | 7.00e+03 | 0.00e+00
20News-8000-1000 | 2.0e+02 | 1.66e+00 | 1.66e+00 | 1.73e+03 | 1.40e+02 | 0.00e+00 || 20News-8000-1000 | 2.0e+04 | 3.00e+03 | 3.00e+03 | 5.00e+03 | 6.00e+03 | 0.00e+00
sector-6412-1000 1.6e+02 | 4.17e+01 | 4.17e+01 | 1.09e+02 | 5.95¢+01 | 0.00e+00 sector-6412-1000 | 2.0e+04 | 1.01e+03 | 3.00e+03 | 1.02¢+03 | 1.30e+04 | 0.00e+00
E2006-2000-1000 | 2.0e+02 | 6.38¢-01 | 6.38¢-01 | 1.15e+03 | 5.00e+02 | 0.00e+00 E2006-2000-1000 | 2.0e+04 | 2.00e+03 | 1.16e-01 | 4.00e+03 | 1.20e+04 | 0.00e+00
MNIST-60000-784 | -3.1e+05 | 2.0le+04 | 3.13e+05 | 0.00e+00 | 2.08e+03 | 6.22e+04 MNIST-60000-784 | -6.7e+04 | 6.44e+04 | 8.74e+04 | 2.91e+03 | 4.36e+04 | 0.00e+00
Gisette-3000-1000 | -1.0e+06 | 4.77¢+03 | 7.25¢+03 | 1.29e+04 | 0.00e+00 | 6.60e+04 || Gisette-3000-1000 | -2.2e+05 | 7.03e+05 | 2.22e+05 | 1.00e+05 | 7.19e+04 | 0.00e+00
Caltech-3000-1000 | -4.8e+02 | 1.05e+03 | 3.22¢+02 | 1.45e+03 | 2.68e+02 | 0.00e+00 || Caltech-3000-1000 | 1.9e+04 | 9.09e+03 | 3.09e+04 | 2.40e+04 | 3.09e+04 | 0.00e+00
Cifar-1000-1000 | -1.2e+05 | 1.93e+03 | 0.00e+00 | 1.30e+04 | 6.66e+03 | 1.47e+04 Cifar-1000-1000 1.6e+04 | 1.81e+04 | 1.09e+03 | 4.44e+04 | 6.48e+04 | 0.00e+00
randn-500-1000 -6.3e+03 | 1.10e+03 | 9.78¢+02 | 8.96e+02 | 1.29e+03 | 0.00e+00 randn-500-1000 1.4e+04 | 2.53¢+04 | 5.81e+04 | 2.22e+04 | 4.92e+04 | 0.00e+00

Table 1: Comparisons of relative objective values (F(X) — Fin,) for Lo norm-based SPCA across
all the compared methods. The 1°¢, 274 and 37% best results are colored with red, green and blue,
respectively.
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Figure 1: The convergence curve of the compared methods for solving Ly norm-based SPCA with
A = 100.

We randomly select a subset of examples from the original data set. The size of A € R™*" are
are chosen from the following set (m,n)e{(2477,300), (500, 1000), (8000, 1000), (6412, 1000),
(2000, 1000), (60000, 784), (3000, 1000), (1000, 1000), (500, 1000)}.

» Implementations. All methods are implemented in MATLAB on an Intel 2.6 GHz CPU with 32
GB RAM. However, our breakpoint searching procedure is developed in C++ and wrapped into the
MATLAB code, because it requires element-wise loops that are less efficient in native MATLAB. We
set @ = 1075 for OBCD. Some MATLAB code can be found in the supplemental material.

» Experiment Settings. We compare objective values (F'(X) — Fyy) for different methods after
running for 30 seconds, where Fi,;, represents the smallest objective among all methods. We compare
with two existing operator splitting methods: Linearized ADMM (LADMM) [22,[15] and Smoothing
Penalty Method (SPM) [122, |8]], initialized differently with random and identity matrices, resulting
in four variants: LADMM(id), SPM(id), LADMM(rnd), and SPM(rnd). We use a random strategy
to find the working set for OBCD, initializing it with the identity matrix, resulting in OBCD-R(id).
For numerical stability in reporting the objectives, we use the count of elements with absolute values
greater than a threshold of 10~ instead of the original £y norm function || X|o.

» Experiment Results. Table|[T|and Figure[T]display accuracy and computational efficiency results
for Ly norm-based SPCA, yielding the following observations: (i) OBCD-R generally delivers the
best performance. (if) Unlike other methods where objectives fluctuate during iterations, OBCD-R
monotonically decreases the objective function while maintaining the orthogonality constraint. (iii)
While other methods often get stuck in poor local minima, OBCD-R escapes from such minima and
generally finds lower objectives, aligning with our theory that our methods locate stronger stationary
points.

7 Conclusions

We propose a block coordinate descent method for solving nonsmooth composite optimization under
orthogonality constraints. Our method offers several advantages, including: (i) It operates on k rows
of the solution matrix with lower computational complexity per iteration. (if) It can handle general
nonsmooth composite problems. (iii) It is a feasible approach. (iv) It guarantees strong convergence
under suitable conditions. (v) It converges better local solutions than previous methods that focus on
identifying critical points. Additionally, we present two extensions of our method, which include
effective methods for solving the subproblems when k£ = 2, and novel greedy strategies for working
set selection. Extensive experiments have shown that our method exhibits superior performance
compared to other existing methods.
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Appendix

The appendix section is organized as follows.

Section E] covers notations, technical preliminaries, and relevant lemmas.

Section [B]presents additional examples of breakpoint searching methods.

Section [C] offers further discussions on the proposed algorithm.

Section [D]introduces greedy strategies for working set selection.

Section [E]contains proofs from Section 2]

Section[F| contains proofs from Section 3]

Section [G] contains proofs from Section

Section [H] contains proofs from Section [5}

Section I contains proofs from Section

Section J| showcases additional experiments.

A

Notations, Technical Preliminaries, and Relevant Lemmas

A.1 Notations

Throughout this paper, M £ St(n, ) denotes the Stiefel manifold, which is an embedded submani-
fold of the Euclidean space R™*". Boldfaced lowercase letters denote vectors and uppercase letters
denote real-valued matrices. We adopt the Matlab colon notation to denote indices that describe
submatrices. For given natual numbers n and k, we use {81, Ba, ..., Bcﬁ } to denote all the possible
combinations of the index vectors choosing k items from n without repetition, where C¥ is the
total number of such combinations and B; € N¥, Vi € [CE]. For any one-dimensional function
p(t) : R R, we define: p(£x F y) = min{p(z — y), p(—z + y)}. We use the following notations

in this paper.

[n]: {1,2,...,n}

Ix||: Euclidean norm: ||x|| = ||x||2 = v/{x, %)

X;: the i-th element of vector x

X j or X;; : the (i, j™M) element of matrix X

vec(X) : vec(X) € R"*!, the vector formed by stacking the column vectors of X
mat(x) : mat(x) € R"*", Convert x € R""*! into a matrix with mat(vec(X)) = X
XT : the transpose of the matrix X

sign(¢) : the signum function, sign(¢) = 1if ¢ > 0 and sign(¢) = —1 otherwise
det(D) : Determinant of a square matrix D € R"*"

CF : the number of possible combinations choosing  items from n without repetition
0,,,- : A zero matrix of size n X r; the subscript is omitted sometimes

L. : I, € R™*", Identity matrix

X = 0(or > 0) : the Matrix X is symmetric positive semidefinite (or definite)

tr(A) : Sum of the elements on the main diagonal X: tr(A) =>". A;;

(X,Y) : Euclidean inner product, i.e., (X, Y) = >, X;;Y;

X ® Y : Kronecker product of X and Y

|IX|| : Operator/Spectral norm: the largest singular value of X

|| X[| : Frobenius norm: (3, X%)*/2

V f(X) : Euclidean gradient of f(X) at X

V mf(X) : Riemannian gradient of f(X) at X
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e JF(X) : limiting Euclidean subdifferential of F(X) at X
e O\ F(X) : limiting Riemannian subdifferential of F'(X) at X

e 7=(X) : the indicator function of a set = with Z=(X) = 0 if X € Z and otherwise +oo
e P=(Z) : Orthogonal projection of Z with P=(Z) = arg minxez | Z — X||2

e P((Y) : Nearest orthogonal matrix of Y with Py¢(Y) = arg mingrx_y_[|X — Y2
e dist(Z,Z’) : the distance between two sets with dist(Z, Z') £ infxez x ez |X — X'||¢

s

e 7-((X): indicator function of non-negativity constraint with Z>((X) = { %

e ||X]|lo: the number of non-zero elements in the matrix X

e || X[[1: the absolute sum of the elements in the matrix X with [|X[|; = >, ; [X[;;

e A+ B, A — B: standard Minkowski addition and subtraction between sets A and B

o A DB, A © B: element-wise addition and subtraction between sets A and B

e ||0F (X)||¢: the distance from the origin O to the boundary of the set 0 F(X) with ||0F(X)||r =
infycorx) [|Y||F = dist(0, 0F (X))

A.2 Technical Preliminaries

As the function F'(-) can be non-convex and non-smooth, we introduce some tools in non-smooth
analysis [31} [35)]. The domain of any extended real-valued function F' : R™"*" — (—o0, +00]
is defined as dom(F) £ {X € R"*" : |F(X)| < +oo}. The Fréchet subdifferential of F at
X € dom(F) is defined as OF(X) £ {¢ € R™" : limg_,x infzx TELOHEETI0 > o},
while the limiting subdifferential of F/(X) at X € dom(F) is denoted as OF(X) £ {¢ € R" :
IXt - X, F(X!) — F(X),& € dF(X') — £,Vt}. We denote VF(X) as the gradient of
F(-) at X in the Euclidean space. We have the following relation between JF (X), dF(X), and
VF(X). (i) It holds that §F(X) C OF(X). (i) If the function F(-) is convex, OF(X) and
OF (X) essentially the classical subdifferential for convex functions, i.e., JF(X) = F(X) = {¢ €
R™": F(Z) > F(X) + (§,Z — X),VZ € R™*"}. (iii) If the function F(-) is differentiable, then
OF(X) = 0F(X) = {VF(X)}.

We need some prerequisite knowledge in optimization with orthogonality constraints [2]. The
nearest orthogonality matrix to an arbitrary matrix Y € R"™*" is given by P((Y) = UVT, where
Y = UDiag(s)V" is the singular value decomposition of Y. We use Ny (X) to denote the
limiting normal cone to M at X, leading to Ny(X) = 0Zu(X) = {Z € R**" : (Z,X) >
(Z,Y), VY € M}. The tangent and norm space to M at X € M are denoted as Tx M and Nx M,
respectively. For a given X € M, we let Ax(Y) =2 XY + YTX for Y € R"*", and we have
TxM = {Y € R"*"|Ax(Y) = 0} and Nx M = 2XA|A = AT, A € R™*"}. For any non-
convex and non-smooth function F'(X), we use I, F'(X) to denote the limiting Riemannian gradient
of F(X) at X, and obtain I F(X) = Prypm(OF(X)). We denote 0F (X) © X[0F(X)]TX £
(E|E=G - XGTX,G € 9F(X)}.

A.3 Relevant Lemmas

We offer nine useful lemmas, each of which stands independently of context and specific methodology.

k
Lemma A.L. Let k > 2 and W € R"™ ™. [f0 , = UYWUs for all B € {B;}.",, then W = 0.
Here, the set {B1, Ba, ..., Bex } represents all possible combinations of the index vectors choosing k
items from n without repetition.

Proof. This result is based on elementary deductions. Notably, the conclusion of this lemma does
not necessarily hold if [B| = & = 1. This is because any matrix W € R™*" with W;; = 0 for all
i € [n] satisfies the condition of this lemma but is not necessary a zero matrix. O

Lemma A.2. For any matrices A € R*** and C € R**¥, we have: |A — AT||r < 2|A — C|lr +
Ic - CTr.
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®
Proof. We derive: A — ATl = [|(A = C) + (C = CT) + (CT = AT)[|r < |A = CJls + |C
CT[e+ ICT — AT||r = 2||A — C||r + ||C — CT||¢, where step @ uses the triangle inequality.

O

Lemma A.3. Let 7 € R, and A € R?**? be any skey-symmetric matrix with A7 = —A. The matrix
Q = [(Io + ZA) (I — ZA)] is always a rotation matrix with det(Q) = 1.

Proof. Since A is a two-dimensional matrix, it can be expressed in the form: A = (Y, &) for some
a € R. Letting b = %a, we derive:

oA Ay @ “1,9 _p\ ® _ _ 2
Q=(L+3A) "L -34) 2 (LD () 2 e 0 G0 = (5 72).

—1

where step @ uses ZA = (% §); step @ uses the fact that (2 5)~1 = —L— (4 )" for all
. D 1—p2 1-p2 - 1-b%)%4+4b> 14b%)°

a,b, c,d € R. We further obtain: det(Q) = 1-&—22 . hgz - 13:;]2 ~1+—2bbz = (1+)b2§2 = ElibQ;z =1,

where step @ uses the fact that det( 2 §) = ad — be for all a, b, ¢, d € R.
O]
k
Lemma Ad. For any W € R™", we have Y% [|[W(B;, B[ = CEZ25. 5, WP +

%Cﬁ >, W2. Here, the set {B1, B, ..., By } represents all possible combinations of the index
vectors choosing k items from n without repetition.

Proof. For any matrix W € R™*", we define: w 2 diag(W) € R”, and W/ £ W — Diag(w).
We have: W = Diag(w) + W/, this leads to the following decomposition:
ck ck .
i [UB,WUg [ = 32 | Ug, (Diag(w) + W) Ug, |2
Ck . Ck
= >0 U, Diag(w)Ug, [} + 32,7 U5, W'Up,

Fl 1—‘2

2317

We first focus on the term I';. We have:
cy
I' = Zz’:l

where step @ uses the fact that |[BT Diag(w)B||2 = ||[Diag(w)]ss||2 = ||ws||3 for any B € {B;}°" ;
k

. D —CF &)
|Ug,Diag(w)Ug, [l = ;2 w5 = Cf - & - [wl3 =C - & - 35, W2, (18)

19

step @ uses the observation that w; appears in the term Zf:"l |[wg, |3 a total of (Ck - £) times,
which can be deduced using basic induction.

We now focus on the term I'y. Noticing that W, = 0 for all ¢ € [n], we have:

ck ® _ @
Py =300 [[UE, W/ Ug IR =3, 4[Ch 3 (Wi = Cha > > m(Wi)?, (19)

k
where step @ uses the fact that the term Z?:Tzi U, W'Usg,||# comprises CF=2 distinct patterns,
each including {4, j} with ¢ # j; step @ uses ZZ.J.;,%(WM)2 = Zi’j#(ng)?

In view of Equalities (T7), (I8), and (I9), we complete the proof of this lemma. O

Lemma A.5. Assume QR = X € R™*", where Q € St(n,n) and R is a lower triangular matrix
with R; j = 0 foralli < j. If X € St(n,n), then R is a diagonal matrix with R, ; € {—1,+1} for
alli € [n].

Proof. We derive: RRT 2 (QX)(QX)T = QXXTQT 2 I, where step @ uses R = Q"X step
@ uses X € St(n,n) and Q € St(n,n). First, given |R(1,:)|| = 1 and R(1,2 : n) = 0, we have
Ri1 € {—1,+1}. Second, we have |R(2,:)|| = 1 and R(1,:)TR(:,2) = 0, leading to Ry » = 0
and Ro o € {—1,+1}. Finally, using similar recursive strategy, we conclude that R is a diagonal
matrix with R, ; € {—1,+1} forall i € [n]. O
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Lemma A.6. We define Tx M £ {Y € R"*" | Ax(Y) =0} and Ax(Y) £ XY + Y'X. For

any G € R"™" and X € St(n, k), we have: (G — 1XAx(G)) = argminyeryom | Y — G2

Proof. The conclusion of this lemma can be found in [2]. For completeness, we present the proof.
We focus on the convex problem: Y = argminyerym |[Y — G| = argminy ||[Y —
G|, s.t.XTY + YTX = 0. Introducing a multiplier A € R"*" for the linear constraints XY +
YTX = 0, we have following Lagrangian function: £(Y;A) = |[Y — G[2 + (XTY + YTX,A).
We derive the subsequent first-order optimality condition: 2(Y — G) + X(A + AT) = 0, and
XY +Y'X =0.
Given A is symmetric, we have Y = G — X A. Incorporating this result into XY + Y TX = 0, we
obtain: XT(G—XA)+(G—-XA)"X = 0. Given X € St(n,r), wehave XTG—-A+GTX-AT =
0, leading to: A = 1(XTG + GTX). Therefore, the optimal solution Y can be computed as
Y=G-XA=G-iX(XTG+G'X).

O

Lemma A.7. Consider the following problem: minx F°(X) £ F(X) 4 Zy(X), where F(X) is
defined in Equation (I). For any X € St(n,r), it holds that dist(0,0F° (X)) < dist(0, I F (X)) .

Proof. Welet G € OF(X) and define Ax(G) = X'G + GTX.

Recall that the following first-order optimality conditions are equivalent for all X € St(n,r):
(0 € 0F°(X)) & (0 € Pryam(OF(X))). Therefore, we derive the following results:

dist(0, OF° (X))

infyearo(x) | YllF = infyepip r0rx) Y IF

@

= [Pt (G)lF

@

2 |G - 1XAx(G)|r

2 G- 1X(XTG+GTX)|¢

2 - 1XXT)(G - XGTX)||r
®

< |G - XGTX|F,

where step @ uses G € JF(X); step @ uses Lemma[A.6} step ® uses the definition of Ax (G); step
@ uses the identity that G — $X(XTG + G'X) = (I - $XXT)(G — XGTX); step ® uses the

norm inequality and fact that the matrix I — %XXT only contains eigenvalues that are % or 1.

O

Lemma A.8. Assume cos(0) # 0. Any pair of trigonometric functions (cos(6),sin(6)) can be
represented as follows:

= ——t i — __tan()
a) cos(f) = Nazrent and sin(0) = W
b) cos(f) = \/#TW)’ and sin(f) = \/%%)(9).

Proof. For all values of § where cos() # 0, the trigonometric functions {sin(¢), cos(f), tan(d)}

are well-defined. Utilizing the identity sin®(0) + cos?(#) = 1 and tan(6) cosi(le) = sin(#), we derive:
. 2 2 = . = ——— 1

(tan(0) - cos(f))* + cos?(f) = 1. Consequently, we find: cos(6) e Finally, we can

express sin(f) as sin(f) = tan() - cos(f) = \/%.
O
Lemma A.9. Let A € R and B € R. The minimizer of the following one-dimensional problem:
0 € arg nbin h(f) = Acos(f) + Bsin(6) (20)

will be achieved at 0, where cos(f) = —\/ﬁ, sin(f) = —\/ﬁ, and h(0) = —/ A2 + B2.
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Proof. Initially, we consider the special case when cos(f) = 0 or A = 0. Problem reduces to:
0 € arg mein h(#) = Bsin(9).

Clearly, we have: sin(f) = cos() = 0, and h(f) = —|B|. The conclusion of this lemma

holds.

We now assume that A # 0 and cos(f) # 0 for all §. Using the fact that tan(f) =
cos(#)? + sin(0)? = 1, we have the following two cases for cos(#) and sin(6):

IB\

sin(6)

cos(0) and

. _ 1 o _ tan(0)

a) cos(f) = VO and sin(6) = Wil
o —1 . _ —tan(h)

b) cos(f) = /1+tan2(0)’ and sin(#)) = \/1+tan2(0)

Therefore, Problem (20) reduces to the following equivalent minimization problem:
0 € arg Ingin 7i’4%21(29()£.
Using the variable substitution that tan(f) = ¢, we have the following equivalent problem:
t€arg mtin h(t) = 7i\(/%t).
For any optimal solution #, we have the following necessary first-order optimality condition:

+BVI+F(A+BD)-(1+8%) "/
0 € 9h(t) = T

= 0€+B 1+t2:F(A+Bﬂt:>B\/1+t2 <A+Bﬂt —f=2B

Therefore, we have: £ = £ = tan(). The optimal solution pair [cos(&), sin(6)] for Problem (20)
can be computed as one of the following two cases:

a) COS(Q_) = ﬁ, and Sln(é) = ﬁ
b) cos(f) = \/ﬁ, and sin(f) = \/%.
In view of the original problem 6 = argming h(9) = Acos(f) + Bsin(f), we conclude that
cos(f) = ﬁ, and sin(f) = ﬁ.
O
B Additional Examples of the Breakpoint Searching Method
In this section, we provide additional examples of BSM for other different h(x).
» Finding the Breakpoint Set for h(x) £ \||x||;
Since the function h(x) £ A||x||; is symmetric, Problem (13)) reduces to the following problem:
: A a+b w+d Allx+ty|l
mtmp(t) = \/;;7;2 + 1-J-rt2t + 1+2’2 i (21)

Setting the subgradient of p(-) to zero yields: 0 = Ip(t) = t°[d(1 + t?) — (w + dt)2t + (b — at) -

VI+ 2]+ t°A- VI +2 - [(sign(x + ty),y)(1 + t?) — || x + ty||1t], where t° = (1 +t?)72. We
consider the following two cases. (i) We assume (x + ty); = 0 for some 4. Then the solution ¢ can

be determined using ¢ = xl . There are 2r breakpomts ;1 ;z vy ;z’”} for this case. (ii) We now
assume (x +ty); #0 for all i. We define z = {Jr—, 7; +%, f;—z, ,+;§: ;z:} € R¥ <1,

and sort z in non-descending order. The domain p(t) can be divided into (4r + 1) non-overlapping
intervals: (—o0,21), (21, 22), ..., (Z4r, +00). In each interval, sign(x + ty) £ o can be determined.
Combining with the fact that > > 0 and |x + ty||1 = (0, x+ty), the first-order optimality condition
reduces to: 0 = [d(1+t?)— (w+dt)2t+(b—at)-V1 + 2]+ A-V1 + t2-[(0, y) (1+t?) — (0, x+ty)t ]
which can be simplified as: (at—b)-v1 + t2—A-V/1 + t2-[(0, y —tx)] = [d(14+t*)— (w+dt)2t]. W
square both sides and then solve the quartlc equation. We obtaln obtain all its real roots {t1, t2, ..., t; }
with 1 < j < 4. Therefore, Problem (21) contains at most 27 + (4r 4+ 1) x 4 breakpoints.
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» Finding the Breakpoint Set for /(x) £ I>(x)

Since the function h(x) £ Zs((x) is scale-invariant, Problem reduces to the following problem:

. A _atbt w+dit
mtlnp(t) = e i st.x+ty > 0. (22)

We define I = {ily; > 0} and J = {i|y; < 0}. Note that x +ty > 0 < sttt - e

= max(—31) <t < min(—3) £ ub. When [b > ub, we can directly conclude that the problem
has no solution for this case. Now we assume ub > Ib and define P(t) £ min(ub, max(t,1b)).
We omit the bound constraint and set the gradient of p(t) to zero, which yields: 0 = Vp(t) =
b(1+12) — (a+bt)t] - V1 +2-t° + [d(1 + t?) — (w + dt)(2t)] - t°, where t° = (1 + %) 72. We
obtain all its real roots {t1, to, ..., ; } with 1 < j < 4 after squaring both sides and solving the quartic
equation. Combining with the bound constraint, we conclude that Problem (22) contains at most
(4 + 2) breakpoints { P(t1), P(t2), ..., P(t;),lb,ub} with 1 < j < 4.

C Additional Discussions

This section encompasses various discussions, covering topics such as: (i) two simple examples of
2 x 2 optimization problems, (if) the computation of the matrix Q, (iii) a complexity comparison
with full gradient methods, (iv) an extension to the Jacobi update scheme, and (v) the subdifferential
of the cardinality function.

C.1 Two Simple Examples of 2 x 2 Optimization Problems

To demonstrate the strong optimality of BS;-points and the advantages of the proposed method, we
examine the following simple examples of 2 X 2 optimization problems mentioned in the paper:

minyesy20) F(V) 2 [V — Al with A = (4 9). (23)

minvesi(z,2) F(V) £ [V = BJZ + 5[ V], with B = ({9). (24)

We provide geometric visualizations of Problems @23) and ([@4) using the relation
ming min(F(VEY), F(VE)) = minyese(2,2) F(V). The two objective functions in Figure
exhibit periodicity with a period of 27r. Within the interval [0, 27), each of them contains one unique

BS;-point, while the two respective examples contain 4 and 8 critical points. Therefore, the optimality
condition of BS;-points might be much stronger than that of critical points.

We briefly analyze existing methods that find the critical point of Problem (23, demonstrating how
they may lead to suboptimal results in this specific instance of Problem (23). We illustrate this with
the notable feasible method based on the Cayley transformation [40]. According to Equation (7)
from [40], the update rule is defined as: X1 < QX', where Q £ [(I, + ZA)~! (I, — ZA)]. Here,
7 € R, and Q € R?*? is a suitable skew-symmetric matrix. Lemma shows that the matrix Q
consistently functions as a rotation matrix. Consequently, if X is initialized as a rotation matrix, the
resulting solution X**! will remain confined to this rotation matrix for all ¢.

C.2 Computing the Matrix Q

Computing the matrix Q € RF**%* a5 in (8) can be a challenging task because it involves the matrix
H € R™>*""_ However, in practice, H often has some special structure that enables fast matrix
computation. For example, H might take a diagonal matrix that is equal to LI,,, for some L > 0 or
has a Kronecker structure where H = H; ® Hy for some H; € R™™" and Hy € R™*™, The lemmas
provided below demonstrate how to compute the matrix Q.

Lemma C.1. Assume (8)) is used to find Q. (a) [f H = H; @ Hs, we have: Q = Q1 ® Qs, where
Q. =ZH,Z" c R"* and Qy = Ul H,Up € R¥**, (b) IfH = LI,,,., we have Q = (LZZ")®1}.

Proof. Recall that for any matrices A, B, C,D of suitable dimensions, we have the following
equality: (A ® B)(C® D) = (AC) ® (BD).

(a) If H = H; ®H,, we derive: Q = (ZT®UB)TH(ZT®UB) = (ZT®UB)T(H1®H2)(ZT®UB) =
(ZT ® UB)T[(leT) X (H2UB)] - (ZleT) ® (U];I—HQUB) = Ql ® QQ.
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Figure 2: Geometric Vlsuahzatlons of Two Examples of 2 x 2 Optimization Problems with Orthogo-
nality Constraints with A = (%, % )and B = (19).

(b)IfH = LI, wehave: Q 2 (Z"@Up) TH(Z"®Us) = L(Z"®Up)(ZT®@Us) = L(ZZ")®14.
[

Lemma C.2. Assume (9) is used toﬁnd (a) IfH = H; ® Hy, we have Q = HQ1 H I1Qz] - T,
where Q1 and Qz are defined in Lemma|C.1} (b) If H = L1,,, we have Q = L||Z||? -

Proof. (a) Using the results in Claim (a) of Lemma we have: (ZT ® UB)TH(ZT ® Up) =
Q1 ® Q2 = [ Qi [Qzf - T

(b) Using the results in Claim (b) ofLemma- we have: (ZT@Ug)"TH(Z"®@Up) = LZZ" @1, <
L|z|3 L

O

C.3 A Computational Complexity Comparison with Full Gradient Methods

We present a computational complexity comparison with full gradient methods using the linear
eigenvalue problem: minx F(X) £ (X, CX), s.t. XTX = I, where C € R"*" is given.

We first examine full gradient methods such as the Riemannian gradient method [18], [24]. The
computation of the Riemannian gradient V ,F(X) = CX — X[CX]"X requires O(n?r) time,
while the retraction step using SVD, QR, or polar decomposition demands O (nr?). Consequently,
the overall complexity for Riemannian gradient method is Ny x O(n?r), where N is the number of
iterations required for convergence.

We now consider the proposed OBCD method where the matrix Q is chosen to be a diagonal
matrix as in Equality (9). () We adopt an incremental update strategy for computing the Euclidean
gradient VF(X) = CX, maintaining the relatlonshlp Y? = CX! for all t. The initialization
Y? = CX occurs only once. When X! is updated via a k-row change, resulting in X‘™1 = X* +
Us(V —I)UT X!, we efficiently reconstruct CX**+! by updating Y**! = Y* + CUp(V — I)Uj X*
in O(nr) time. (i) Computing the matrix P as shown in involves matrix multiplication between
matrices [V f(X*)]. € R¥*" and [[X'].]T € R"*¥, which can be done in O(rk?). (iii) Solving
the subproblem using small-size SVD takes O (k) time. Thus, the total complexity for OBCD is
Ny x O(nr + rk? + k%), with Ny denoting the number of OBCD iterations.

C.4 An Extension to the Jocobi Update Scheme

The proposed OBCD algorithm can be extended to incorporate the Jacobi update scheme.

Assume that n is an even number, and k& = 2. As mentioned in Lemma[2.3] when (9) is used to find
Q. the subproblem in Equation (T0) reduces to:

. t 0T t
o (V. (VAKX es) + h(VUX). (25)

One can independently solve (n/2) subproblems, each formulated as follows:
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minvESt(gvg) <V7 (Vf(Xt)[Xt]T)BB> + h(VUBXt) with B = [1, 2]
minVESt(zQ) <‘/7 (Vf(Xt)[Xt]T)BB> + h(VUBXt) with B = [3, 4.]

minvesy(2,2)(V, (VF(X)[X]Nes) + A(VUsX") with B = [n — 1,n].

This approach, known as the Jacobi update in the literature, allows for the parallel update of n rows
of the matrix X.

Notably, one can consider k¥ = |B| > 2 when h(-) = 0, and the associated subproblems can be solved
using SVD.

C.5 Subdifferential of the Cardinality Function

The cardinality function || X||o is non-convex, which precludes the straightforward application of
classical convex optimization techniques. However, we can still calculate the subdifferential of the
cardinality function || X]|o by employing the standard definition of the subdifferential.

Given that the function || X||o is separable with respect to each coordinate, it is sufficient to analyze

x = 0;

the one-dimensional case, defined as |z]o = { §* 220 }. The subdifferential h(x) of a function
h: R+~ Ratapoint x € R is defined as the set of subgradients Of(z) = {¢ € R : h(z) — h(x) —
(€, 2 — x) > 0}. It follows that: d|z|p £ {¢ € R||z|o + (&, — ) < |ylo, Yy € R}. It can be
readily verified that 9|z|o = {0} if z = 0, and d|z|o = 0 if z # 0.

We therefore conclude that [0]|X|lo]i; = { {7 &7 =* }foralli € [n] and j € [r].

else.

D Greedy Strategies for Working Set Selection

In this section, we introduce two novel greedy strategies designed to identify an effective working set
to enhance the practical computational efficiency of ODBC for k = 2, as shown in Algorithm[2} These
methods exclusively utilize the current solution X* and its associated subgradient Gt € 9F (X!).
Notably, our subsequent discussion relies on an additional variable matrix denoted as the scoring
matrix S.

Our first Working Set Selection (WSS) strategy is based on the maximum Stationarity Violation
pair, denoted as WWS-SV. It selects the index B = [i, j] that most violates the first-order optimality
condition.

Our second working set selection strategy is rooted in the maximum Objective Reduction pair,
denoted as WWS-OR. It chooses the index B = [4, j] that leads to the maximum objective reduction
under certain criteria.

We have the following results for the theoretical properties of WWS-SV and WWS-OR.

Lemma D.1. (Proof in Appendix|[_]] Properties of WSS-SV). Assume that the scoring matrix S
is computed using , we have: (a) X* € St(n,r) is a critical point & S = 0. (b)) S = 0
< S(i,5) =0.

Theorem D.2. (Proof in Appendix|[[.2] Properties of WSS-OR). Assume that the scoring matrix S

is computed using . Assume h(X) = 0 and Equation (8] is used to choose the matrix Q. We
have:

(a) The value of S;; for any given [i, j] can be computed as S;; = min(ws,ws), where w; £

2 2 A 2 2 A A A
—C1 —y\/C] t ¢y, wa = —C1 —y/C3+Cy, 01 = T + Tjj, Co = Tij — Tji, c3 = Tjj — T;; and
A
Cqp = Tij + Tﬂ

(b) If X is not a critical point, it holds that: S(i, j) < 0 and F(X'T!) < F(X1).

Remarks. (i) The computational complexity of both WSS-MV and WSS-OR for a given pair
[i,4] is O(r). Therefore, the overall computational complexity for all C2 pairs is O(n?r).
Such computational complexity could be high when n is large. We consider the following
more practical approach for & = 2 in our experiments. We randomly and uniformly sample
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Algorithm 2: WSS: Working Set Selection via Greedy Strategies.

Input: X' and G' € 9F(X").
(S1) Compute the scoring matrix S € R™*" using one of the following two strategies:
e Option WSS-SV (using Maximum Stationarity Violation Pair):

S = X'[GN"T - GIxX']T. (26)

e Option WSS-OR (using Maximum Objective Reduction Pair):
Si; = in (V—1I,, Tg),B = [i, ], 27
j V¥Hvl212< 2 BB> [@ J] (27)

where T = (G! — L;X")(X")T — aI,, € R™*™.
(82) Output: B = [i, j] = arg max;cn], jein],ij |Sijl

p = min(n, 200) elements from the set {Bl}?j‘1 as {B;}!_,, and then we pick the working set
using B = [i,j] = argmax; j;z; [Si;|, s.t.[i,7] € {B;}}_,. This strategy leads to a significant
reduction in computational complexity to O(pr) when p < C2. (ii) When choosing k coordinates
with k& > 2, one can simply pick the top-k nonoverlapping coordinates according |S| as the working
set.

E Proof for Section 2

E.1 Proof for Lemma 2]
Proof. (a) Forany V € R¥** and B € {5;}%%, we have:
[XTTXT - XTX

2 X+ Us(V-T)UIX]T[X + Us(V - I,)UF X] - XTX

= XTUp(V = Lx)Ug X + [Up(V — L) Ug X] "X + [Up(V — 1) Ug X" [Up(V — L) U X]
= XU [(V-L+ V' —L)+ (V-I,)TU§ Us(V - I;) | Us X

L XTU [(V-Li+ VT —I) + (V-1,)T(V-1,)] UTX

= X'Us(V-L,+V' -, + VIV-_VT -V 4+ 1)U X

= X'Us(~Ix + VIV)UF X

2 X"Uz-0-UIX

= (),

where step @ uses Xt = X + Up(V — I,)UI X; step @ uses UJ Ug = I; step @ uses VIV = I,.
(b) Obvious.
O

E.2 Proof of Lemma[2.2]

Proof. We define X+ £ X + Up(V —I,)Uf X, Q = (Z" ® Ug) TH(ZT ® Ug), and Z = U X.
(a) We derive the following results:

@
IX* =X = [Us(V-1)Z[J5
£ vec(Us(V — 1,)Z) T Hvec(Us(V — I,)Z)
2 Vee(V-1;)"(Z2" ® Up) TH(ZT ® Ug)vec(V — 1)
@
= ||V - IkH?zTe@UB)TH(ZT@UB)

lle

IV - L,
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where step @ uses X+ £ X + Up(V — I1,)Z; step @ uses | X% = vec(X)THvec(X); step @
uses (ZT ® R)vec(U) = vec(RUZ) for all R, Z, and U of suitable dimensions; step ® uses
[X|1F = vec(X)THvec(X) again; step ® uses the definition of Q.

(b) We derive the following equalities:

IX* = X[ £ [|Us(V - L)ZJ?
2 (v -1)z|}
= (V-L)(V-1),22Z")
£ 21, —V,ZZ")+ (V-VT,Z2Z7).
L 91, - V,2Z") +o0.

where step @ uses X £ X + Up(V — I;,)Z; step @ uses the fact that |[UgV||2 = || V|2 for any
V € Rkxk, step @ uses

(V-I)' (V-IL) =L -V - V4+I,=2I, - V) + (V-VT);

step @ uses the fact that (V,ZZ") = (VT (ZZ")") = (VT,ZZ") which holds true as the matrix
Z7 is symmetric.

(c) We have:
Xt = X[ = [Us(V-T)UsX|?
)
< 1Usll3 - IV — 1) Ug X[
@
< |Usll3- IV =Tl - Us 13- X3
®
= |IV-Lj}
2 oL, - VL),

where step @ and step @ uses the norm inequality that | AX|[r < ||A||r - | X]|| for any A and X;

step ® uses ||Ug|| = [|Ug || = || X|| = 1 for any X € St(n,r); step @ uses the following equalities
forany V € St(k, k):

IV =Tz = [VI2 + Il — 20, V) = T2 + [T - 208, V) = 21, T, - V).

E.3 Proof of Lemma2.3

Proof. We define K(V;X',B) £ 3|V — Lt |4, o + R(VZ) + (V, [V f(X*)(X") ]gs) + & where
2 UFXtand é = h(UL.X) + f(X?) — (I, [V £(X?)(X?)T]gs) is a constant.

(a) Using the definition of K(V;X?,B), we have the following equalities for all V € St(k, k):
K(V;X?t,B) —

3V =T Gpar + (V. [VF(X)(X) se) + h(VZ)

IV =T+ $ 1V =T + (V, [VF(X)(X) es) + 1(VZ)

311G — (V. mat(Quec(Iy))) + 5lTkg + (LI = V) + (V. [V f(X)(X') "]es) + 1(VZ)
slIVIIG + (V. [VF(X)(X*)]gs — mat(Qvec(Iy)) — aly) + h(VZ) + 5| Li[lg,

Lp

(1>

e

[|®

where step @ uses Claim (c) of Lemmanthat SV = L]} = a(I,LI - V); step @ uses the
definition of P.
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(b) We consider the case that QQ is chosen to be a diagonal matrix that Q = ¢I, where < is defined in
Equation @) Using V € St(k, k), the term %HVH%Q simplifies to a constant with %||VH2Q = 5k. We
can deduce from (IT):

vt i V) 2 (V,P) + h(X). 28
Eargvensﬂtl(%k)?( ) = (V,P) + h(X) (28)

In particular, when h(X) = 0, Problem becomes the nearest orthogonality matrix problem and
can be solved analytically, yielding a closed-form solution that:

Vit e : LIV — (=P)I2 =P (—P) = —-P(P)= —UV".
argversl,ltl(lék)zll (—=P)[[f =Pm(-P) Mm(P)

Here, P = UDiag(s) V" is the singular value decomposition of P with U,V € St(k, k), s € R¥,
ands > 0.

Furthermore, the term A £ —PTV? can be computed as:

A L _[UDiag(s)V"]" - [-OVT]
= VDiag(s)UTUVT
2 VDiag(s)VT
®
= 0,

where step @ uses P = UDiag(s)V" and V! = —UVT; step @ uses UTU = I;; step ® uses
s > 0. Notably, A € R*** is essentially the multiplier for the orthogonality constraint VTV = I

O

E.4 Proof of Lemma[2.4

Proof. Any 2 x 2 matrix takes the form V = (2Y). The orthogonality constraint implies that
V € St(2,2) meets the following three equations: 1 = a? + b2, 1 = ¢ + d?, 0 = ac + bd.
Without loss of generality, we let ¢ = sin(#) and d = cos(6) with § € R. Then we obtain either (i)
a = cos(6),b = —sin(h) or (i) a = — cos(6), b = sin(d). Therefore, we have the following Givens
rotation matrix V°* and Jacobi reflection matrix Vng:

ot o |cos(8) —sin(f rof & |—cos(f8) sin(0
Vo© = {sin((H)) cos(é))] A [ sin(H()) cos((G%] ‘

Note that for any a, b, ¢, d € R, we have: det(® %) = ad — be. Therefore, we obtain: det(V§*) =
cos?(6) + sin®(#) = 1 and det(V°?t) = — cos?() — sin*(#) = —1 for any 6§ € R.
O

F Proof for Section

F.1 Proof of Theorem[3.1]

Proof. (a) First, recall the classical Givens-QR algorithm, which is detailed in Section 5.2.5 of [14]).

This algorithm can decompose any matrix X € R™*™ (not necessarily orthogonal) into the form

X = QR, where Q is an orthogonal matrix (Q € St(n,n)) and R is a lower triangular matrix with
(n—1)

R;; = 0forall i < j, achieved through C2 = 55— Givens rotation steps.

Combining the result from Lemma|[A.5] we can conclude that classical Givens-QR algorithm can

decompose any orthogonal matrix into the form X = QR, where Q € St(n,n) and R is diagonal
matrix with R; ; € {—1,+1} forall i € [n].

We introduce a modification to the Givens-QR algorithm, resulting in our Jacobi-Givens-QR
algorithm as presented in Listing 1| This algorithm can decompose any matrix X € St(n,n) into
the form X = QR, where Q = X and R = I,,, using a sequence of Cﬁ Givens rotation or Jacobi
reflection steps.
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function [Q,R] = JacobiGivensQR (X) 1
n = size(X,1); Q = eye(n); R = X; 2
for j=1:mn 3
for i=n:-1:(j+1) 4

B = [i-1;i]; V = Givens(R(i-1,j),R(i,j)); 5
R(B,:) = V’*R(B,:); Q(:,B) = Q(:,B)*V; 6

if (i==j+1 && R(j,j)<0) 7
V=1[-10; 0 -1]; % or V= [-1 0; 0 1]; 8

R(B,:) = V’*%R(B,:); Q(:,B) = QC:,B)*V; 9

end 10

end 11
end 12
if (R(n,n) <0) 13
V =1[1 0;0 -1]; R(B,:) = V’*R(B,:); Q(:,B) = Q(:,B)*V; 14
end 15
16

function V = Givens(a,b) 17
% Find a Givens rotation that V’x*[a;b] = [r;0] 18
if (b==0) 19
c =1; s = 0; 20
else 21
if (abs(b) > abs(a)) 22

tau = -a/b; s = 1/sqrt(l+tau~2); c = s*tau; 23
else 24

tau = -b/a; ¢ = 1/sqrt(l+tau~2); s = c*xtau; 25
end 26

end 27
V = [c s;-8 c]; 28

Listing 1: Matlab implementation for our Jacobi-Givens-QR algorithm.

Please take note of the following four important points in Listing [T}

a) When we remove Lines 7-10 and Lines 13-15 from Listing [T] it essentially reverts to the

classical Givens-QR algorithm. Givens-QR operates by selecting an appropriate Givens

ey
element R,;; systematically from left to right (j = 1 — n) and bottom to top (! =n — (j + 1))
within every pair of neighboring columns.

b) Lines 7-10 and Lines 13-15 can be viewed as correction steps to ensure that the entries R;; ; = 1
for all j = n.

c) Line 7-10 is executed for (n — 2) times. In Line 7-10, when Jacobi-Givens-QR detects a
negative entry R;_; ;1 with ¢ = j 4 1, it applies a rotation matrix V £ ( *01 _01 ) to the two
rows B = [i — 1, ] to ensure tha Ri_q1i-1=1

d) Line 13-15 is executed only once when det(X) = —1. In such cases, we have Rgg = (§ %))
and det(Rpg) = —1, where B = [n — 1, n] is the two indices for the final rotation or reflection
step. To ensure that the resulting Rgp is an identify matrix, Jacobi-Givens-QR employs a

reflection matrix V = ( °, ), leading to VT Rgp = Is.

rotation matrix V = | | with a suitable rotation angle 6 to zero-out the matrix

Therefore, we establish the conclusion that any orthogonal matrix X € St(n, n) can be expressed
as D = Wer .. WoWi, where W; = U, VU + UpeUg., and V; € St(2,2) is a suitable matrix
associated with B;. Furthermore, if Vi, V; = I, we have Vé’i, W; = 1,, leading to D = I,,. This
concludes the proof of the first part of this theorem.

(b) For any given X € St(n,r) and X° € St(n, ), we let:
f) = IP>St(n,n) (X[XO]T)? (29)

where Pgy () (Y) denotes the nearest orthogonality matrix to the given matrix Y.

*Alternatively, one can use the reflection matrix V £ (! 9) instead of the rotation matrix V 2 (' %) to

ensure that R;_1 ;-1 = 1.
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Assume that the matrix X[X°]" has the following singular value decomposition:

X(X9T = UDiag(z)V', z € {0,1}", U € St(n,n), V € St(n,n).
Therefore, we have the following equalities:
Diag(z) = UTX[X"V. (30)
D = UV’ eSt(n,n). 31)

Furthermore, we derive the following results:

z € {0,1}"

Diag(z)" = Diag(z)Diag(z)"

U|[Diag(z)" — Diag(z)Diag(z)"|[U'X = 0

UVTXXTU - UTX(X)HTVVTXXTUJU™X =0
UVXXTUU™X - UU™X(X")TVVTXXTUU'™X =0
UV'X’-X=0

= D-X'-X=o0,

where step @ uses (30); step @ uses UUT =1,,, VVT =1, XTX = I, and [X°]TX° = I,; step
@ uses . We conclude that, for any given X € St(n, r) and X0 € St(n,r), we can always find a
matrix D € St(n,n) such that DX = X.

Since the matrix D € St(n,n) can be represented as D = Werk .. WaoWi, where W; = Up, ViUlTSi +
UB; Uzgg for some suitable V; € St(2,2) (as established in the first part of this theorem), we can
conclude that any matrix X € St(n, r) can be expressed as X = DX = Wi ... Wo W, XO.

ele | Jo | U

O

F.2 Proof for Theorem 3.4

Proof. We use X, X, and X to denote the global optimal point, BSy-point, and critical point of
Problem (TJ), respectively.

Setting the Riemannian subgradient of K(V;X,B) w.r.t. V to zero, we have 0 € Im K(V;X ,B) =
G(V) & V[G(V)]TV, where G(V) = a(V — 1) + U [mat(Hvec(X+ — X)) + Vf(X) +
Oh(XH)]XTUg and Xt = X + Ug(V — I;,)US X. Letting V = TIj, we have the following
necessary but not sufficient condition for any BSy-point:

vB e {B:}%", 0 = U (GXT — XGT)Us, with G € Vf(X) + 9n(X). (32)

(a) We now show that {critical points X} D {BSy-points X} for all k > 2. We let G € Vf(X) +
Oh(X). Using Lemma we have:

0, =GX" - XGT (0nn-X) = (GXT - XGNHX
0,,=G-XG'X, (33)
X" 0,,=X"(G-XG"X)
0.,=X'G-G'X
0,,=XX"G-G™X)X"

0,, = KXTGXT - XQTX X,

EYel) EYe!

Jo | o I le |

where steps @ and @ use XX = I,.; step ® uses Equality that G = XGTX. We conclude that
the necessary condition in Equation is equivalent to the optimality condition of critical points.
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(b) We now show that {BS-points X} D {global optimal points X }. We define X3 (V) £ X +

Up(V —= DU X, and K(V;X,B) £ f(X) +(V = L, [Vf(X)(X)T]e) + 51V — Tullgsar +
k

h(UgX) + h(VULX). We let V(;) € St(2,2) and B; € {Bi}g;y We derive:

’C(IQ; X, Bl), VBZ

L F(X)=h(X)+ f(X)

£ h(X)+ f(X),VX € St(n,7)

S WX+ Us (Vi) —DULX) + f(X + Ug, (Vi) — DUL X), YV, V5,
=M (Vi) + [, (Viy), YV, YB;

[|@

/C(V(i); X, Bi), VV(Z’), VBi

minVGSt(2,2) ’C(V7 X7 Bi)7 VB’H (34)
where step @ uses the definition of K(V;X,B) £ f(X) + (V — I, [VA(X)(X) T ]gs) + IV -
L1 1o1 + (U X) + (VUL X); step @ uses the definition of X; step ® uses the basis represen-
tation of orthogonal matrices when k = 2, as shown in Theorem [3.1} step @ uses the definition of
X5 (V); step ® uses the same strategy as in deriving Inequality (2)). This leads to:

I i K(V:X,B;), VB;.
zeargvggtl(gg) (V; X, B;), VB;

The inclusion above implies that {BS,-points X} D {global optimal points X }.

(c) We now show that {BSy-points X} D {BSkt1-points X} It is evident that the subproblem of
finding BSy-points is encompassed within that of finding BSy 1 1-points stationary point. Thus, we
conclude that the optimality of the latter is stronger.

(d) The inclusion {critical points X} C {BSy-points X} may not always hold true. This can
be illustrated through simple examples of 2 x 2 optimization problems under orthogonality con-
straints (see Appendix Section [C.T|for more details). Lastly, it is also evident that the inclusions
{BS,-points X} C {global optimal points X } and {BSy-points X} C {BSy 1-points X} may not
always hold true.

O

G Proof for Section 4|

G.1 Proof for Theorem
Proof. We define K(V;X',B) £ 1|V — L&y ox + R(VZ) + (V, [V f(X*)(X") T]gs) + &, where
Z £ UlXtand é = h(Ug.X) + f(X!) — (I, [Vf(X!)(X?) T]gs) is a constant.
We define ¢ 2 2 . (F(X°) — F(X)).
(a) First, we have the following equalities:

A(XE) — A(XH L AU VIUTX! + Upe UL XY — h(UpUT X! + Up- UL XY)

2 h(UVIUTX?) + h(Uge UL X!) — R(UgUTX?) — h(Us UL XY)

h(VIU§ X') — h(U§ X", (35)

where step @ uses X!+ = U VU] X! 4 U UJ. X* as in (3) and I = UgUJ + UgcUp.; step @ and
step @ use the coordinate-wise separable structure of h(-).

®

Second, since V! is the global optimal solution of , we have: K(V# X! B) <

K(V;X!,B),YV € St(k, k). Letting V = I, € St(k, k), we have: K(V*; X!, B) < K(I;; X*,B),
leading to:

AVIUEX") + LIVE = LG par + (V= L[V f(X)(X) ]es) < h(Ug X). (36)
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Third, we denote X! = Xf(V?*) and derive:

FXPY) — f(XE) € (V) - XL VX)) + LAV - X
L (Up(V! — T UIX!, V(X)) + 5 V!~ Lk}

® _

< (V=L [VAXO) (X TTas) + 311V = Tl (37)
where step @ uses Inequality ; step @ uses Claim (a) of Lemma step @ uses Q = Q.
Adding (33), (36), and (37) together, we obtain the following sufficient decrease condition:

_ ®
F(X"™ - F(X') < =4IV - L[]} < 51X - X3, (38)
where step @ uses Claim (¢) of Lemma[2.2]

(b) We assume that Bt is selected from {53;}» randomly and uniformly.

Taking the expectation for Inequality (B8], we obtain a lower bound on the expected progress made
by each iteration:

Eg [F(X*)] = F(X') < —Ee [$] V" — Lel[Z]-
Telescoping the inequality above over t = 0,1, ..., T, we have:
0T ..
Eer[§ 200 IV = Ik[[f] < Eer [F(XO) — F(XTH)] < Eer [F(X°) — F(X)),

where X denotes the limit point of Algorlthml As a result, there exists an index ¢ with 0 < ¢ < T
such that

F(X%) — F(X)] = 755 (39)

Eer (VP - Tllf] < sl

Furthermore, for any ¢, V* is the optimal solution of the following minimization problem at X*:
V' € arg miny miny £(V; X", B). Given V' is a random output matrix depends on the observed
realization of the random variable B, we directly obtain the following equality:

C% S dist(Ly,, arg miny K (V; X¢, B;))? = Ee: [V — L |[2]. (40)

Combining (39) and (40), we conclude that there exists an index ¢ with ¢ € [0, 7] such that the
associated solutlon Xt quahﬁes as an e-BSy-point of Problem . provided that T is sufficiently
large such tha -point of Problem (1) in at most T’

T
iterations determlnlsncally, where T > [€ —1].

(¢) We assume that B' is selected from {B; } » cyclically, ie., By — By — B3 — ... — Bek 1 —
Bcf; — By — By — By — ..

Telescoping Inequality (38) over ¢ from 0 to T' yields:
§ Yo IV =Tl < F(X0) = F(XTH) < F(X°) = F(X), @1
For notation simplicity, we define z £ C¥ and ' £ || V! — I;||2. We have from Inequality :
¢ & (FX°)-F(X)-2
2 ZtT o€
= "+ 16‘*'21 a1 € ZZ 2op1€ T -
+ ZZLT[/LZ:A;@ Perr € F Zi:[T/sz ¢’

g 2 32 ; \T/z)=
= Zl 16 +Zz z+1€ +Zi=2z+1e +.. Z’L \T/z]— lz+1
T/z
> (ming T L e) x (T2,
@ . .
> (ming 7 o ae']) < (£52), (42)
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where step @ uses e’ > 0 for all i, and T' > |T/z]z forall T > 0; step @ uses |T/z| > % — 1 for
all T > » > 0. Inequality (42) implies that there exists an index k with k € [1, | T'/z]] satisfying

%Zfi1+(1571)zei < Tiz' (43)

Such inequality further implies the associated solution XF= qualifies as an e-BSy-point of Problem
, provided that 7' is sufficiently large such that =%~ < e and T" > z. We conclude that OBCD

T—z
finds an e-BSy-point of Problem (1) in at most 7 iterations deterministically, where T > [% + z].
O
G.2 Proof of Lemmal4d.6|
Proof. For notation simplicity, we define: ||0F(X)||r = infycorx) [|Y|[r = dist(0, 0F(X)).
We define A © B as the element-wise subtraction between sets A and B.
We let H' ™! € 9h(X'*1), and define:
Qo & Ug[VF(X™) + HHXH U € R, (44)
Q) 2 ULIVAXTY + HH[X U € RFXF (45)
Q, £ ULIVF(X') - VXX Up € RFE (46)

First, using the optimality of V' for the subproblem, we have:
0, =G - VIGTV?
where G = mat((Q + oI )vec(V! — 1)) + UL[Vf(XY) + H (XY TUg: .

éTl é’r2

Using the relation that G = T + T, we obtain the following results from the above equality:
Orr = (Y1 4+ To) — VI(T; + To)TV?
L O =T+ Q4D — VI + Q) + Q) TV
= O =V T+ +Q) V-1, —Q,, 47)
where step @ uses To = 1 + Qs.

Second, since both Bf and B'*! are randomly and dependently selected from {Bz}fjl with replace-
ment, each with an equal probability of Cik, for any A € R"*", we have:

-~ k -~ -~
Egein[[|Ug1 AUpenr |2 = g 32027, UL, AU, || = Eee || U AU |12 (48)

Third, we derive the following results:

E§t+1 [dist(O, 8M’C(Ik, XtJrl, Bt+1))} = E§t+1 [H(?MIC(Ik, Xt+1, Bt+1) HF}

[©)

= Eeen[|Ugn {OF (XY XT © X OF (X T} Ugera ||

@

= Ee[|Ug{0F (XX © XHOF (X T Use ¢]

® T

< Eee[[|[Q0 — Q llF]

@

< 2B [0 — Qulle] + Eer |21 — Q1 [IF]

2 9B [|Q0 — Q] + Eee[[ V(Y1 + Q1 + Q) TV =11 — Qy — Q] |I¢]

[l®

2Eee[[[Q0 — ullf] + Eee[[ VYTV = T [le] + Ee [ V]V — Q][]
HEe [[[VIQI V! — Qsl] (49)
where step @ uses the definition of O (V; X1, Bt1) at the point V = I,,; step @ uses Equality

with A = 9F (X1 (XHNT o XH(GF(XH1))T; step @ uses the definition of Qg in
Equation (#4); step @ uses Lemmal[A.2} step ® uses Equality [#7); step ® uses the triangle inequality.
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We now estabhsh individual bounds for each term in Inequality (49). For the first term 2E¢ [||Qo —
Q4]|¢] in , we have:
2Eee [[|Q2 — [¢]
< 2B [|[Ug [VA(XT) + H X — X Uge|¢]
£ 2B (| UL V(X)) + B [U(V! — L) Us XUt
® _
< 200y + B[V = Tile], (50)

where step @ uses X!+ = X* + Up(V? — I;)UT X?; step @ uses the inequality | XY <
IX|[e|I'Y]|2 for all X and Y repeatedly, and the fact that VX, ||V f(X)||2 < s, [|0R(X) |2 < In.

For the second term E¢: [ VIYT V! — T4 ||¢] in (49), we have::
Eg:[|[VYTV! — T1|e]

o 7t Tx7t

< Ea[[VIYTVEE] + Ee[[| T4 ]

@

< 2Ee[|T1])

£ 2R mat((Q + aTy)vec(V: —Ti.))|¢]

< 2|Q+ aly|lz - Eee[|[VF = 11)||e]

@ _

< 2(Lg+a) Eaf|VE—1)||] (51

where step @ uses the triangle inequality; step @ uses the inequality || XY||r < || X||g|['Y |2 for all
X and Y; step ® uses the definition of 2, in @53); step @ uses the fact that [| Q|| < Ly.

For the third term E¢: [|[VIQ] V! — QT ||¢] in (49), we have:
Ee:[|[V'Q{ V! — Q]|¢]

L Ee[|VIQI(V! ~ 1) + (V' = DT ]

< B[l 1(VE — 1)l

S e[| VAKX + B o - [V — L))

< 2l + B [V — )] (52)

where step @ uses the fact that —V*Q] T, + V*QI = 0; step @ uses the norm inequality; step ® uses
the fact that |1 ]]2 = UL [V f(X*T1) + H )X T Uge |2 < ||V f(XPT!) +H ! || which can be
derived using the norm inequality; step @ uses the fact that VX, ||V f(X) |2 < I¢, [|0R(X)||2 < .

For the fourth term E¢: [||[ VIQI V! — Qs |¢] in (49), we have:
Ee:[|[ VI3 V' — Qol|f]

< Ea[IVIIVY ] + B[]

< 2Ee[|0]

2 [ URIVA(X) = VAXTH][XT Use|e]
2 2B [|VAXY) - VXY

E QLR [|X — X ]

ll®

2L Ee |V = Tk, (53)
where step @ uses the triangle inequality; step @ uses the norm inequality; step @ uses the definition

of Qy = UL [V f(X!) — V f(X!+1)][X?] TUp: in (46); step @ uses the norm inequality; step ® uses
the fact that V f(X) is L -Lipschitz continuous; step ® uses Claim (c) of Lemma
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In view of (30), (51), (32), (53), and (@J), we have:

Eges [[|OpK (Ti; X B ]
S (61 + co + c3 + 04) . Eg[HVt — IkHF} = gf) . IEg[HVt — Ik”F]

where ¢; = 2(lf + lh), Co = 2(Lf + a), c3 = 2(lf + lh), and ¢y = 2Lf.

G.3 Proof of Theorem 4.7]

Proof. First, we show that dist(0, 0, F(X?)) < v - E[dist(0, OpK(Ix; Xt BY))], where v £

) < v
(Ck/CE=2)1/2 For all D* £ 9F(X!)[X!]T © X*[0F(X*)]T, we obtain:

||Dt||l2= = Zz Zj;éi(ng)z + Zz Zj:i(D$j>2
@
= Zz Zj;éi(ng)Q
® ck
= ﬁ i UL, D'Up, ||

e

=5 - OB [[[Ug. D*Uge 7]

k—2
Cn72

V2 Eg: [||UL D! Uge ||2], (54)

where step @ uses the fact that DY, = 0 for all ¢ € [n]; step @ uses Claim (a) of this lemma with
k
D!, = 0foralli € [n]; step ® uses Eg: [||UJ, WUg: ||2] = ¢ S U, WUg, ||? as B" are chosen

from {B; }0:51 randomly and uniformly; @ uses the definition of . We further derive:

IOMEXY]e = [IOF(XY) & X OF(X)]TX! ¢
2 oF(X"H) XX & X OF (X)) TX!|r
< JOF(XHXYT & XHF (XY
£ B [|UR{0F(XH)[XT © X OF(X")] "} Us: I¢]

@

Y| oMK (Tx; X, B¢ (55)

where step @ uses the definition of I F(X!)); step @ uses [X!]TX! = I,.; step ® uses the inequality
that [|AX||Z < ||A||Z for all X € St(n,r); step @ uses Equality ; step ® uses the definition of
(9MK:(I]€; Xt, Bt).

Second, given F°(X) £ F(X) + Zy(X) is a KL function by our assumption, we can conclude,
from Proposition[4.3] that:

% < di o t .
TR ) S dist(0, 0F°(X")) (56)

Since () is a concave desingularization function, we have: ¢(b) 4+ (a — b)¢’(a) < ¢(a). Applying

the inequality above with a = F(X?) — F(X) and b = F(X't1) — F(X), we have:

(F(X') — F(X")/ (F(X') ~ F(X))
< 2 p(F(XY) - F(X)) - p(F(X') - F(X)). (57)
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Third, we derive the following inequalities:

_ )]

Ee[$IV ~Lff] < EelP(X*) - F(X)
@ t
< Bl —r)
®
< Eg [St - dist(0, 3F°(Xt))]
@
< Eele' [OmF (X))l
® t - . t nt
< Ee&]0MmK (T X5 BY) |l
® _
< Egor[E90[ V! - Ie]
@ , _ t
<GBV - L + G, val >0,

where step @ uses the sufficient decrease condition as shown in Theorem .2} step @ uses Inequality

(57); step ® uses Inequality (56); step @ uses Lemma [A7} step ® uses Inequality ; step ®
uses Lemma , step @ applies the inequality that Vo' > 0,a,b,ab < “,2“2 + 2ba, with a =

Ege—1[[|[ VI~ — Ii||f] and b = E'y¢. Multiplying both sides by 2 and taking the square root yields:

VaE [V —Till]] <€ B [[VE1 — T2 + E222 o/ > 0
@ _ t
< VaEea [V = Tilf] + £22, Vo' > 0,

where step @ uses the inequality that v/a + b < y/a + /b for all a > 0 and b > 0. Summing the
inequality above over ¢ from 1 to ¢, we have:

VaEe |Vt = Lellf] = VO Eeo[[ VO = Li[le] + 312  (Va — Vo Ee [||VF — Ll
< Ly
£ 225 e(F(X) - F(X)) - o(F(XiH) — F(X))
2 22 [p(P(XY) - F(X)) - p(F(X*) - F(X)]
< Hp(F(XY) - F(X)), (59)

where step @ uses the definition of £¢ as provided in (57)); step @ uses a basic recursive reduction
technique; step @ uses the positivity of the desingularization function ¢(-).

Finally, with the choice o/ = § for Inequality (58), we have:

VB [V! ~ Lifle] + 2 S B[V~ Lille] - 220(F(X") - F(X))

_ @
< VARO[V - Li|lf] < Vak, (59)

where step @ uses 3|V — Ii|[r < 3||V]|r + 3||I|lr < Vk forall V € St(k, k). Finally, we obtain
from Inequality :

22:1 Eﬁi[

Using the fact that || X! — X*||[2 < ||V — I,,||2 for all t > 0 as shown in Claim (c) of Lemma[2.2]
we have:

Vi- Ll < (22p(F(XY) - FX) +2VE) £ C.

Yo B[ X = XP ] < C.
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H Proof for Section

H.1 Proof of Lemmal[5.1l
Proof. We define w £ ¢ — e. We define F(¢,3) £ aé + b3 + ¢&® + dés + e3> + h(éx + 3y).

Initially, using sin?() = 1 — cos?(#), we obtain the following problem, which is equivalent to
Problem (12):

f € arg mein acos(f) + bsin() + w cos? () + dcos(0) sin(#) + e + h(cos(0)x + sin(0)y). (60)

We assume cos(6) # 0. Using LemmalA.8] we consider the two cases for (cos(6), sin(6)) in Problem
(60).

Case a). cos(0) = \/ﬁm, and sin(f) = \/£+—zl(e)' Problem reduces to:

a+tan(0)b w+tan(0)d x+tan(0)y
/1+tan2(0) + 1+tan?(0) + (\/1+tan2(0) )-
Defining ¢t = tan(#), we have the following equivalent problem:

iy : a-+bt w-+dt x+yt
ty € argmin 755 + 15 +h(m).

0, € arg min

Therefore, the optimal solution # can be computed as:

cos(f,) = \/ﬁ, sin(f,) = \/% (61)
Case b). cos(9) = \/ﬁw, and sin(0) = \/%. Problem || boils down to:
I g S sl |
Defining ¢ = tan(f), we have the following equivalent problem:
t_ €arg mtin 71’4__7?; + 'fitdgt + h(j/’%r-‘t’;t)
Therefore, the optimal solution #_ can be computed as:
cos(f_) = ——Lt—, sin(f_) = - (62)

Vit(E-)?’ V(-2

In view of (61) and , we conclude that, when cos(§) # 0, the optimal solution
(60

for Problem (60) can be computed as: [cos(f),sin(f)] € argmin,, F(c,s), s.it.[c,s] €

{[cos(0+),sin(6)], [cos(A_),sin(f_)]}. Taking into account the case where cos(#) = 0, the opti-
mal solution 6 for Problem (60) can be computed as:

[cos(),sin(0)] € arg n;nqn Fle,s),
s.t.[c, s] € {[cos(8;),sin(6,)], [cos(A_),sin(F_)], [0, 1], [0, —1]}.

Notably, the trigonometric functions {cos(#), sin(#)} uniquely determine . Furthermore, since the
objective function in solely depends on {cos(6), sin()}, computing the values 0. for and
0_ for is unnecessary.

O

I Proof for Appendix Section

I.1 Proof of Lemma [D.1]

Proof. (a) The proof is similar to that of Theorem [3.4] We omit the proof for brevity.

(b) Note that the matrix S is an anti-symmetric matrix with S = —ST and diag(S) = 0. By observing
[i,7] = arg max;cn], je[n],i;j [Si;|, we can conclude that:

S(i,j) =0 & S=0.
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1.2 Proof of Theorem[D.2]

Proof. We define B = [i, j].
We define C1 = T“ + T]‘j, C2 £ Tij — Tji, C3 £ Tjj — Tii and Cy £ Tij + Tji.
(a) We now focus on the following optimization problem

S;i= min (V —1I,, Tg). 63
j Veréltl(g,Q)< 2, T'gg) (63)

We consider two cases for V € St(2,2).

Case a). When V is a rotation matrix with V = V°t = CO.S(Q) sln‘(Q) for some suitable 6,
¢ —sin(f) cos(#)

we have:

min <V — IQ, TBB>
VeSt(k,k)

- (0" ][R D

= min COS(Q)(T“' + Tjj) + sm(G)(T” — Tﬂ) — (T” + Tjj)

[le

6
—\/(Tu + Tj5)% + (Tij — Tji)? — (Tis + Tj5)

g —1/0%4—6%—01. (64)

where step @ uses Lemma[A.9with A = Ty; + T;; and B = T;; — T};; step @ uses the definition
of C1 = Tii + Tjj and Co £ Tij — Tji.

Case b). When V is a reflection matrix with V = Vief = | .COS(H) sin(6) for some suitable
sin()  cos(6)

0, we have:

i V-1,T
Veléltl(rli,k)< k> Ts)

B ., |—cos(9) -1 sin(6) Tii Ty
o m€1n<{ sin(6) cos(8) — 1] , {Tﬂ'i TJ'J} )
= inD cos(0)(Ty; — Ti;) +sin(0)(Ti; + Tji) — (T + Tyy)

—\/(Tjj = Tii)? + (T + Tji)? = (Tus + T))

2 —\/A+c—a. (65)

where step @ uses Lemmawith A=T;; — Ty and B = T;; + T};; step @ uses the definition
of C3 £ Tjj — T“', Cq £ Tij + le', and C1 £ T“ + Tjj~

In view of Equations (63), (64), and (63)), we have:

Si; = min(—/c? + 3 —c1,—\/ A+ 3 —c1).

(b) We note that h(X) = 0 for all X based on our assumption. If X*? is not a critical point, then the
matrix G*[X]T € R"*" is not symmetric, and the matrix T = G![X*]T — LX![X!]T — oI, is also
not symmetric. There exists B = [, j] with i # j such that T;; # Tj;, and ¢z = T;; — T;; # 0.
Consequently, S;; = min(ws, we) becomes strictly negative, as wy = —C1 — \/c% + cg < 0. Since
the pair [4, j] € argmin; ; S(¢, j) is chosen, we conclude that S(7, ) < 0.

We now prove that a strict decrease is guaranteed with F(X!™!) < F(X") for OBCD if X* is not a
critical point. We define X (V) £ Xt 4 Ug(V — I;,) U X*. Since V? is the global optimal solution
of Problem (T0), we have:

IV = L[ Gar + (V! = L, [V (X (XF) Tas)

< IV = Lellqar + (V= L, [VFA(X)(X) TTs), YV € St(k, k). (66)
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We derive the following inequalities:
F(X™) = F(X') = f(X(V)) - f(X)

(V! =T, [VF(X)(X) oo + 51V~ Lkl ax

IV = Tillgar + (V= T, [VFX)X) se), YV € St(k, k).

IN® IN® NS

vaum (1A (V) = X5 + SV = Lellf + (V = L, [VA(X)(X) Tes)), (67)

2E(V)
where step @ uses Inequality ; step @ uses Inequality ; step @ uses the fact that 5 ||V — I, H(2Q =
L (V) - X,
We now prove that the right-hand side of (67) is consistently negative with the following inequalities:

min  Z(V)
VeSt(k,k)

INe

: Lyt _oxt)2 N t tTy
plmin SHIAGV) = XEE + (V= T [97(X)(X) s — aTy)

2 min  Lp(l, — V,UTX[X]TUs) + (V = I, [V (X)) (X)) s — o)
vest(k,k)

2 min (VT Tg)
Vest(k,k)

@

<0,
where step @ uses 3[|A%(V) — X! < %HXBt(V) — X||2 as |[H|| < Ly, and the identity
2|V = Li||g = —(V — I, oI}), which is due to Claim (¢) of Lemma step @ uses Claim (b) of
Lemma step ® uses the definition of T £ (G — L;X!)(X*)T — a1, in Algorithm step @
uses Claim (a) of this theorem.

O

J Additional Experiments

In this section, we present the experimental results of the proposed OBCD algorithm on the three
tasks, namely ¢y, norm-based SPCA, ¢; norm-based SPCA, and Nonnegative PCA using different
working set selection strategies.

J.1 Applications to /) norm-based SPCA, Nonnegative PCA, and ¢; norm-based SPCA

Since we have introduced ¢, norm-based SPCA in Section[6] we now present nonnegative PCA and
¢, norm-based SPCA.

» Nonnegative PCA Nonnegative PCA is an extension of PCA that imposes nonnegativity con-
straints on the principal vector [46| [33]. This constraint leads to a nonnegative representation of
loading vectors and it helps to capture data locality in feature selection. Nonnegative PCA can
formulated as:

min = — %(X, CX), st.X > 0,
XeSt(n,r)

where C € R™*™ is the covariance matrix of the data.

» [L; Norm-based SPCA. As the L; norm provides the tightest convex relaxation for the Lg-
norm over the unit ball in the sense of L.,-norm, some researchers replace the non-convex and
discontinuous Ly norm function as in (I6) with a convex but non-smooth function [[7, 39} [28]. This
leads to the following optimization problem of L; norm-based SPCA:

min—1(X,CX) + A|X]|,
Xest(n,r)

where C € R™*™ is the covariance matrix of the data, and \ > 0.
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J.2 Experiment Setting

We compare the objective values (F'(X) — Fyyn) for different methods after running ¢ seconds with ¢
varying from 20 to 60, where the constant F},;, denotes the smallest objective of all the methods.

Initializations. We use the same initializations for all methods. (i) For the £y and ¢; norm-based
SPCA tasks, since the optimal solutions are expected to be sparse, we simply set X? € St(n, r) to
an identity matrix with X?j = 1if ¢ = j and otherwise 0. (ii) For the nonnegative PCA task, we
use a random nonnegative orthogonal matrix as X°, which can be generated using the following
strategy. We first randomly and uniformly partition the index vector [1, 2, ..., n] into 7 nonempty
groups {G;}7_, with G, being the index vector for the i-th group, then we set X°(G;, 1) L for all

Al
i € [r], where |G;| is the number of elements for the i-th group.

Variants of OBCD. We consider three variants of OBCD using different working set selection
strategies: (i) OBCD-R that uses a simple random strategy; (if) OBCD-CV that uses a greedy
strategy based on maximum stationarity violation pair, and (iii) OBCD-OR that uses a greedy
strategy based on objective reduction violation pair. We only consider |B| = k& = 2. In order to solve
the subproblem for the £y, norm-based SPCA, ¢; norm-based SPCA, and nonnegative PCA tasks, we
use a breakpoint searching method as presented in Section[5]and Section [B

J.3 Experiment Results on Three Tasks

» /o Norm-based Sparse PCA

We compare OBCD against two state-of-the-art methods: (i) Linearized Alternating Direction
Method of Multiplier (LADMM) [22] and (ii) Smoothing Penalty Method (SPM) [22} [8]]. We also
initialize OBCD-R with the result of LADMM (or SPM) and ran it for 10 seconds to evaluate its
effectiveness in improving the solution, leading to LADMM+OBCD-R (or SPM+OBCD-R). To
compute the subgradient G € OF (X?) at X* for Algorithm[2] we choose G* = —CX' + 0 as 0 is
the subgradient of the function A||X]|o.

Figure 4] shows the convergence curve of the compared methods with A = 100. Table and 4]
show the objective values (F'(X) — Fyp) for different methods with varying A € {1,300, 1000}.
Several conclusions can be drawn. (i) Due to the use of greedy strategy, OBCD-CV and OBCD-OR
often lead to faster convergence than OBCD-R for this task. (ii) OBCD-R often greatly improves
upon LADMM and SPM,; this is because our methods find stronger stationary points than LADMM
and SPM. (iii) The proposed methods generally deliver the best performance.

» Nonnegative PCA

We compare OBCD against two state-of-the-art methods: (i) Linearized Alternating Direction
Method of Multiplier (LADMM) [15} 22] and (i) Smoothing Penalty Method (SPM). We also
initialize OBCD-R with the result of LADMM (or SPM) and ran it for 10 seconds to evaluate its
effectiveness in improving the solution, leading to LADMM+OBCD-R (or SPM+OBCD-R). To
compute the subgradient G* € OF (X*) at X! for Algorithm[2] we choose G! = —CX!' + 0 as 0 is
the subgradient of Z>o(X").

Table [5| shows the comparisons of objective values and the violation of the constraints (F'(X) —
Fin, || min(0, X)||¢ + ||XTX — I.||¢) for different methods. Two conclusions can be drawn. (i)
OBCD-CYV and OBCD-OR are not as effective as OBCD-R in this task. This is because the matrix
0 may not be a suitable choice for the subgradient for the nonsmooth function Z>((X). (i) Feasibility
of our methods is achieved with || min(0, X)||¢ + || X"X — L.|[¢ < 10712, This is because OBCD
is a feasible method. (iii) The proposed methods generally give the best performance. (iv) OBCD-R
often greatly improve upon LADMM and SPM, as our methods find stronger stationary points than
LADMM and SPM.

» (1 Norm-based Sparse PCA

We compare OBCD against the following state-of-the-art methods: (i) Linearized Alternating Direc-
tion Method of Multiplier (LADMM) [15]; (ii)) ADMM [22]; (iii) Riemannian Subgradient Method
(SubGrad) [23]]; (iv) Manifold Proximal Gradient Method (ManPG) [6]. We also initialize OBCD-R
with the result of LADMM (or ManPG) and ran it for 10 seconds to evaluate its effectiveness in
improving the solution, leading to LADMM+OBCD-R (or ManPG+OBCD-R). To compute the
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subgradient G* € OF(X?) at X* for Algorithm 2] we choose G = —CX* + Asign(X?) as sign(X)
is the subgradient of || X]||;.

Table6] [7} and[8 show the comparisons of objective values (F/(X) — Fiyin) for different methods with
varying A € {1,100, 1000}. Several conclusions can be drawn. (i) ManPG is generally faster than
LADMM, ADMM and SubGrad. This is consistent with the reported results in [6]. (ii) OBCD-OR
outperforms the other methods {LADMM, ADMM, SubGrad, ManPG} by achieving lower objective
values. (iii) OBCD-OR often greatly improve upon the LADMM and SPM.
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data-m-n ‘ Fuin ‘ r ‘ LADMM ‘ SPM | OBCDR ‘ OBCD-SV ‘ OBCD-OR ‘ A ‘ OB R
3= .00, time mi=10
WIa-2477300 | -6.06+03 | 20 | 8706702 | 498¢+03 | 367101 | 3396702 | 000700 | 34567020 | 7A05701(1)
TDT2-500-1000 | 1.6e+01 | 20 | 3756400 | 3756400 | 1.85¢:02 | 2.06e-03 | 0.00e+00 | 185¢-02(+) | 1.85¢-0206)
20News-8000-1000 | 18¢+01 | 20 | 16600 | 1.66¢+00 | 2.19¢-02 | 0.00e400 | 0.00+00 | 2.196-02(+) | 2.19¢-02(+)
sector-6412-1000 | 2.60401 | 20 | 427¢+01 | 4.27¢+01 | 165400 | 0006400 | 2.60e-01 | 1.65¢+00(+) | 1.65¢+00(+)
E2006-2000-1000 | 19¢+01 | 20 | 636e-01 | 636e-01 | 5.00e-04 | 0.00e+00 | 340¢-03 | 5.00e-04(+) | 5.00e-04(+)
MNIST-60000-784 | -3.4¢+05 | 20 | 240e+04 | 3416405 | 4.09¢404 | 0.000+00 | 5.63c+03 | 1.46¢+04(+) | 4.09e+04(+)
Gisete-3000-1000 | -1.1¢+06 | 20 | 2.39c+04 | 228¢+04 | 4.49¢+04 | 0.00c+00 | 3.18c404 | 147c+04(+) | 1.38¢+04(+)
ConCaltech-3000-1000 | -24c+03 | 20 | 8.26e+01 | 1.166+03 | 744c+01 | 135¢-01 | 5.04c402 | 0.00c+00(+) | 1.07¢401(+)
Cifar-1000-1000 | -1 4405 | 20 | 699e402 | 6.560+01 | 1.04c404 | 223403 | 5.39¢+03 | 6560402 | 0.00e+00(+)
randn-500-1000 | -1.7+04 | 20 | 190e-03 | 118¢+03 | 7.60e+03 | 7.01e+03 | 649¢+03 | 0.00+00(+) | 1.17¢+03
WIa-2477300 | 8.60+03 | 50 | 2.02¢+03 | 2466403 | 0.006+00 | TATe+02 | 2.60c+02 | T.006+02(r) | 2.73¢+02()
TDT2-500-1000 | 4.6c+01 | 50 | 428¢+00 | 4.28¢+00 | 2.06e-02 | 3.43¢:03 | 0.00c+00 | 9.60e-03(+) | 2.06e-02(+)
20News-8000-1000 | 48¢+01 | 50 | 8.56e-01 | 856¢-01 | 504e-03 | 8.04e-04 | 0.00e+00 | 5.04c-03+) | 5.04¢-03(+)
5ector-6412-1000 | -1.5¢401 | 50 | 5.99¢+01 | 5.99¢401 | 1.18¢-02 | 0.00e+00 | 4.60c-02 | 1.18¢-02(+) | 1.18¢-02(+)
E2006-2000-1000 | 4.9¢+01 | 50 | 6.64c-01 | 6.64e-01 | 2.13¢:04 | 0.00c+00 | 2.51c-04 | 2.13¢:04(+) | 2.13c-04(+)
MNIST-60000-784 | -3.5¢+05 | 50 | 3.09¢+04 | 3.28¢+04 | 5.88¢404 | 0.00c+00 | 881402 | 221e+04(+) | 2.326+04(+)
Gisette-3000-1000 | -11+06 | 50 | 2.85c+04 | 247c+04 | 7.78¢+04 | 0.00c+00 | 2560404 | 831c+03(+) | 341e+03(+)
CnnCaltech-3000-1000 | -2.9¢+03 | 50 | 4226402 | 1.57¢+03 | 1350402 | 0.00c+00 | 5.89¢402 | 149+02(+) | 1.26¢402(+)
Cifar-1000-1000 | -14+05 | 50 | 334e403 | 4.67¢+01 | 9.69¢403 | 288103 | 5360403 | 334e403 | 0.00e+00(+)
randn-500-1000 | -3.8¢+04 | 50 | 226e-03 | 333403 | 199e+04 | 174e+04 | 1.75¢+04 | 0.00+00(+) | 333¢+03
WIa-2477300 | 126404 | 100 | 3.52¢+03 | 3.266+03 | 0.006+00 | 451c+02 | 481c+02 | 7.656+02(+) | 3.060+02(1)
TDT2-500-1000 | 95401 | 100 | 4450400 | 445¢+00 | 0.00e+00 | 11002 | 2.06e-02 | 0:00+00(+) | 0.00¢+00(+)
20News-8000-1000 | 98¢+01 | 100 | 9.25¢-01 | 9.25¢-01 | 0.00e+00 | 7.54¢-04 | 8.98¢-04 | 0.00e+00(+) | 0.00e+00(+)
5ector-6412-1000 | 1.6e401 | 100 | 7.42¢+01 | 7.42¢401 | 0.00+00 | 8.65¢-01 | 888¢-02 | 0.00e+00(+) | 0.00e+00(+)
E2006-2000-1000 | 9.9¢+01 | 100 | 6.71c-01 | 671e-01 | 1.05¢:05 | 0.00c+00 | 233c-04 | 1.05¢-05(+) | 1.05¢-05(+)
MNIST-60000-784 | -3.5+05 | 100 | 1.93c+04 | 2.08¢+04 | 4400404 | 0.00e+00 | 529¢+03 | 7.33c+03(+) | 8.46e403(+)
Gisette-3000-1000 | -1-1e+06 | 100 | 4.86¢+04 | 7.20c+04 | 801c+04 | 0.00e+00 | 129c+04 | 1.28¢+04(+) | 3.15¢+04(+)
CnnCaltech-3000-1000 | 3.5¢+03 | 100 | 9.37¢+02 | 1.98¢+03 1.57¢401 | 5.08+02 | 526e+02(+) | 0.00c+00(+)
Cifar-1000-1000 | -1:4c+05 | 100 | 2.12¢+04 | 1.96e+04 0.00c+00 | 338403 | 2120404 | 1.95c+04
randn-500-1000 | -6.7e+04 | 100 | 2.03¢-03 | 3.53e+04 3.03e+04 | 208404 | 0.00e+00(H) | 3.53e404
%= 100, time mit=20
WIa2477300 | 6.06+03 | 20 | 8.75¢+02 | 4996+03 | 0.00c+00 | 422¢+02 | 3.74c+01 | 3.268+02(+) | 6.000701(H)
TDT2-500-1000 | L6e+01 | 20 | 3.75e+00 | 3.75¢+00 | 1.03e-02 | 0.00e+00 | 3.43¢-03 | 1.10e-02(+) | 1.10e-02(+)
20News-8000-1000 | 1.8¢+01 | 20 | 1:66e+00 | 1.66e+00 0.00¢+00 | 0.00+00 | 1.08¢-02(+) | 1.08¢-02(+)
5ector-6412-1000 | 250401 | 20 | 425¢+01 | 4.25¢401 | 8.84c-01 | 0.00c+00 | 6.83c-02 | 9.95¢-01(+) | 9.95¢-01(+)
E2006-2000-1000 | 1.9¢+01 | 20 | 638¢-01 | 638¢-01 | 0.00c+00 | 1.20¢-03 1.73¢-03(+) | 1.73¢-03(+)
MNIST-60000-784 | -3.4¢405 | 20 | 2.63c+04 | 3430405 | 2.03c+04 | 0.00c+00 | 5.73¢+03 | 147c+04(+) | 343c+04(+)
Gisette-3000-1000 | -11e+06 | 20 | 2.82+04 | 271e+04 | 3.02e+04 | 0.00e+00 | 227e404 | 182+04(+) | 1.71e404(+)
CnnCaltech-3000-1000 | -2.5¢+03 | 20 | 1.69¢+02 | 125¢+03 | 5.65¢+01 | 0.00c+00 | 484c402 | 7.67c+01(+) | 7.64¢+01(+)
Cifar-1000-1000 | -1 4405 | 20 | 7.09¢402 | 731601 | 922¢403 | 134403 | 5.01e403 | 6.61c+02 | 0.00e+00(+)
randn-500-1000 | -17+04 | 20 | 2.02¢:03 | 1.18e+03 | 7.29¢403 | 695¢+03 | 642¢+03 | 0.00e+00+) | 1.17¢+03
WIa-2477300 | 8.6+03 | 50 | 2.08¢+03 | 2.526+03 | 0.00c+00 | 5.80e+02 | 7.02¢+01 | 2.03c+02(+) | 3.06e+02(1)
TDT2-500-1000 | 4.6e+01 | 50 | 429¢+00 | 429400 | 0.00e400 | 274¢:03 | 480c-03 | 117e-02(+) | 1.17e-02(+)
20News-8000-1000 | 48¢+01 | 50 | 8.55¢-01 | 855¢-01 | 27904 | 0.00400 | 0.00e+00 | 1766-03+) | 1.76e-03(+)
5ector-6412-1000 | -1.5¢401 | 50 | 6.01e+01 | 6.01e+01 | 5.54¢-02 | 0.00c+00 | 3.70-02 | 644e-02(+) | 6.44e-02(+)
E2006-2000-1000 | 4.9¢+01 | 50 | 6.64c-01 | 6.64e-01 | 5.06¢-05 | 0.00c+00 | 0.00e+00 | 2.55¢-04(+) | 2.55¢-04(+)
MNIST-60000-784 | -3.6+05 | 50 | 3.95¢+04 | 4.14e+04 | 4.59e404 | 0.00e+00 | 6.36¢+03 | 3.066+04(+) | 3.16e404(+)
Gisette-3000-1000 | -111e+06 | 50 | 324c+04 | 286e+04 | 7.02¢+04 | 0.00¢+00 | 2500404 | 123+04(+) | 7.33¢403(+)
CnnCaltech-3000-1000 | -2.9¢+03 | 50 | 3.67¢402 | 151403 | 0.00c+00 | 2460401 | 473¢+02 | 9.37e+01(+) | 7.5
Cifar-1000-1000 | -1:4c+05 | 50 | 3350403 | 4.67c+01 | 898¢+03 | 169c+03 | 5.10e+03 | 3.34c+03 | 0.00
randn-500-1000 | -3.8¢+04 | 50 | 225003 | 3.33c+03 | 198e+04 | 1.76e+04 | 1.74e404 | 0.00e+00(+)
WIa-2477300 | 126404 | 100 | 3.54¢+03 | 3.28¢+03 | 0.00c+00 | 5.14e+02 | 2.95¢+02 | 6.96e+02(+)
TDT2-500-1000 | 9.5¢+01 | 100 | 445¢+00 | 4.45¢+00 | 0.00c+00 | 0.00+00 | 2.06¢-03 | 343-03(+)
20News-8000-1000 | 9.8¢+01 | 100 | 9.26e-01 | 9.26e-01 | 5.67c-04 | 0.00e+00 | 1.10c-03 | 1.40e-03(+)
5ector-6412-1000 | 1.6e401 | 100 | 745¢+01 | 7.45¢401 | 0.00+00 | 128¢-01 | 276e-01 | 2:50e-01(+) | 2.50e-01(+)
E2006-2000-1000 | 9.9¢+01 | 100 | 6.726-01 | 672¢-01 | 3.58¢-05 | 0.00e+00 | 1.00c-04 | 3.60e-04(+) | 3.60e-04(+)
MNIST-60000-784 | -3.60405 | 100 | 2.70c+04 | 2.85¢404 | 4.69c+04 | 0.00c+00 | 640c+03 | 1.51c+04(+)
Gisette-3000-1000 | -1.1e+06 | 100 | 451c+04 | 427e+04 | 7.71e+04 | 0.00e+00 | 138e+04 | 870c+03(+)
ConCaltech-3000-1000 | -3.6¢+03 | 100 | 6.82¢402 | 2.01c+03 | 0.00c+00 | 1.14c+01 | 444e+02 | 2.79e+02(+)
Cifar-1000-1000 | -1.4¢+05 | 100 | 8.07¢+03 | 2.79¢+03 | 7.05¢+03 | 0.00c+00 | 3.69¢+03 | 8.06e+03
randn-500-1000 | -6.7e+04 | 100 | 2.04e-03 | 7.83¢+03 | 341e+04 | 3.01e+04 | 3.02e404 | 0.00e+00(H) | 7.83¢+03
A = 1.00, time Timit=30
WIa2477300 | 6.1+03 | 20 | 8.78¢+02 | 499¢+03 | 0.00c+00 | 4.78¢+02 | 130c+07 | 3.186+02(+) | 500670101
TDT2-500-1000 | 1.6e+01 | 20 | 3.75¢+00 | 3.75¢+00 | 6.86¢-03 | 0.00400 | 0.00c+00 | 1.106-02(+) | 1.10¢-02(+)
20News-8000-1000 | 18¢+01 | 20 | 1:66¢+00 | 1.66¢+00 | 0.00e+00 | 0.00e400 | 0.00e+00 | 108e-02(+) | 1.08e-02(+)
5ector-6412-1000 | 2.6e401 | 20 | 427e+01 | 427e+01 | 0.00c+00 | 0.00e+00 | 14214 | 119e+00(+) | 1.19¢+00(+)
E2006-2000-1000 | 1.9¢+01 | 20 | 638¢-01 | 638¢-01 | 0.00+00 | 3.36¢-04 | 336c-04 | 1.73¢:03(+) | 1.73¢-03(+)
MNIST-60000-784 | -34e+05 | 20 | 2.63¢404 | 343405 | 129¢404 | 0.00e+00 | 274c+03 | 1.49e+04(+) | 3.61e+04(+)
Gisette-3000-1000 | -11e+06 | 20 | 2.35+04 | 224404 | 2.06e+04 | 0.00e+00 | 141e404 | 134c+04(+) | 1.25¢404(+)
ConCaltech-3000-1000 | -2.5¢+03 | 20 | 1:43¢+02 | 1226403 | 0.006+00 | 1.53¢+01 | 3.15¢402 | 5.35¢+01(+) | 4.84¢+01(+)
Cifar-1000-1000 | -1.4c+05 | 20 | 7.100402 | 7326401 | 8.90e+03 | 171e+03 | 479¢+03 | 6.61¢+02 | 0.00¢+00(+)
randn-500-1000 | -1.7e+04 | 20 | 1:99¢:03 | 1.18¢+03 | 7.15¢+03 | 6.91e+03 | 673c+03 | 0.00e+00(+H) | 1.17¢+03
WIa-2477300 | 8.60+03 | 50 | 2.99¢+03 | 2.53+03 | 0.00c+00 | 6306+02 | 3.20c+01 | 2.08¢+02(+) | 3.56e+02(1)
TDT2-500-1000 | 4.6e+01 | 50 | 429¢+00 | 4.29¢+00 | 0.00c+00 | 343¢-03 | 343¢-03 | 123-02(+) | 1:44e-02(+)
20News-8000-1000 | 4.8¢+01 | 50 | 8.55¢-01 | 855¢-01 | 6.77¢-05 | 0.00e400 | 0.00e+00 | 176e-03(+) | 1.76¢-03(+)
5ector-6412-1000 | -1.5¢401 | 50 | 6.00e+01 | 6.00+01 | 3.79¢-03 | 0.00e+00 | 125¢-01 | 4.80e-02(+) | 480e-02(+)
E2006-2000-1000 | 4.9¢+01 | 50 | 6.64c-01 | 6.64e-01 | 0.00c+00 | 1.53¢-05 | 0.00e+00 | 8:88¢-05(+) | 8.88¢-05(+)
MNIST-60000-784 | -3.60405 | 50 | 4.00¢+04 | 428c+04 | 3.76¢+04 | 0.00c+00 | 522¢+03 | 3.19c+04(+) | 331e+04(+)
Gisette-3000-1000 | -1-1e+06 | 50 | 345¢+04 | 3.07e+04 | 6.56¢+04 | 0.00e+00 | 224c404 | 1.43¢+04(+) | 9.52+03(+)
ConCaltech-3000-1000 | -3.0e+03 | 50 | 4.87e+02 | 163¢+03 | 6.71c+01 | 0.00e+00 | 521e402 | 2.17e+02(+) | 1.93¢+02(+)
Cifar-1000-1000 | -1.4c+05 | 50 | 3.35¢+03 | 4.65c+01 | 8.48¢+03 | 156c+03 | 4.86c+03 | 335¢403 | 0.00¢+00(+)
randn-500-1000 | -3.8¢+04 | 50 | 226003 | 3.33¢+03 | 197¢+04 | 1.77e+04 | 173c+04 | 0.00e+00(H) | 3.33¢+03
WIa-2477300 | 1.26+04 | 100 | 3.55¢+03 | 3.296+03 | 0.00c+00 | 5.28¢+02 | 2.00c+02 | 8.376+02(+) | 3.17¢+02(1)
TDT2-500-1000 | 9.5¢+01 | 100 | 445¢+00 | 4.45¢+00 | 0.00¢400 | 0.00400 | 0.00+00 | 480e-03(+) | 4.80e-03(+)
20News-8000-1000 | 9:8¢+01 | 100 | 9.26e-01 | 9.26e-01 | 931¢-05 | 0.00e400 | 1.69¢-05 | 125e-03(+) | 1.25¢-03(+)
sector-6412-1000 | 1.6e401 | 100 | 7.45¢+01 | 7.45¢+01 | 9.80¢-03 | 1.50¢-03 2726010+ | 2.726-01(+)
E2006-2000-1000 | 9.9¢+01 | 100 | 6.726-01 | 6.72¢-01 | 3.81¢-05 | 0.00e+00 4160-04(+) | 416e-04(+)
MNIST-60000-784 | -3.60405 | 100 | 2.64c+04 | 2.80c+04 | 442c+04 | 0.00c+00 | 2.3 1460+04(+) | 1.56+04(+)
Gisette-3000-1000 | -1.1e+06 | 100 | 4.89+04 | 4.64e+04 | 7.75¢+04 | 0.00e+00 | 110404 | 1.26e+04(+) | 7-26¢+03(+)
ChnCaltech-3000-1000 | -3.6¢+03 | 100 | 7.406+02 | 207403 | 2.64c+01 | 0.00e+00 | 5.13¢402 | 336e+02(+) | 8.59¢+01(+)
Cifar-1000-1000 | -1.4c+05 | 100 | 8.91¢+03 | 3.56c+03 | 7.52¢403 | 0.00c+00 | 447¢+03 | 8.90e403 | 3.49¢+03
randn-500-1000 | -6.7+04 | 100 | 2.03¢-03 | 7.83c+03 | 341c+04 | 297c+04 | 3.02¢+04 | 0.00+00(+) | 7.83c+03

Table 2: Comparisons of objective

values (F(X) — Fin) of Lo norm-based SPCA for all the
compared methods with A = 1. The 1°¢, 274 and 3"% best results are colored with red, green and
blue, respectively. If the objective values of ‘LADMM+OBCD-R’ (or ‘SPM+OBCD-R’) are smaller
than those of ‘LADMM’ (or ‘SPM’) by a margin of 0.1 x a, where a represents the objective values

of ‘LADMM’ (or ‘ManPG’), they will be marked with (+).
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data-m-n ‘ Fuin ‘ r ‘ LADMM ‘ SPM ‘ OBCD-R ‘ OBCD-SV ‘ OBCD-OR ‘ A ‘ OB R
X = 300.00, Gime limii=10
WIa-2477-300 T3e+03 | 20 | 2350103 | 3906403 | 0.006-13 | 000613 | 000613 | 9.00¢ 13(+) | 0.006700(H)
TDT2-500-1000 6.0e+03 20 1.00e+00 | 6.82e-01 1.10e-02 0.00e+00 0.00e+00 2.19e-02(+) | 2.19e-02(+)
20News-8000-1000 | 6.0e+03 | 20 | 3.71e-01 | 341e-01 0.006+00 | 0.00400 | 476e-03(+) | 4.760-03(+)
sector-6412-1000 | 6.0+03 | 20 | 6.19¢+02 | 3.05¢+02 30601 | 000400 | 3.01e+02(+) |  3.01e+02
E2006-2000-1000 | 60e+03 | 20 | 1200403 | L4de-01 | 1.03e:03 | 0.00e+00 | 495¢-04 | 6.00e+02(+) | 1.03e-03(+)
MNIST-60000-784 -1.8e+05 | 20 | 4.0le+04 | 1.82e+05 | 0.00e+00 1.73e+04 3.70e+04 1.46e+04(+) | 0.00e+00(+)
Gisete-3000-1000 | -7.7¢+05 | 20 | 2.29¢+04 | 428¢+05 | 1.03¢+05 | 0.00¢+00 | 130c+04 | 108c+04(+) | 3.13¢405(+)
CnnCaltech-3000-1000 | 5.4e+03 | 20 | 2.59¢403 | 1:42e+04 | 4.63¢400 | 26201 | 0.00e+00 | 1.15e+03(+) | 9.73¢+03(+)
Cifar-1000-1000 | 2.0e+03 | 20 | 4.15¢+04 | 1.10+03 0006400 | 0.00e+00 | 391e+04 | 181e+00(+)
randn-500-1000 | 14c+02 | 20 | 1.62e404 | 1.51e+04 0.00¢+00 | 0.00e+00 | 5.09+03(+) | 3.93¢+03(+)
WIa-2477-300 | 6.8¢+03 | 50 | 5260403 | 7.19¢:03 36412 | 3.64e12 | 0.006+00() | 3.60¢ 12(+)
TDT2-500-1000 | 15e404 | 50 | 9.01e+02 | 1.17e+00 0006400 | 6.86e-04 | 3.00e+02(+) | 123e-02(+)
20News-8000-1000 | 15¢+04 | 50 | 276¢+04 | 3.85¢-01 | 17903 | 0.00400 | 5.50c-04 | 1.11e+04(+) | 440e-04(+)
sector-6412-1000 | 15¢+04 | 50 | 2.12¢403 | 1.51e+03 | 7.02¢:02 | 0.00e+00 | 133¢:01 | 2100403 | 120e403(+)
E2006-2000-1000 | 15c+04 | 50 | 2400403 | 142e-01 | 0.00e400 | 102¢:04 | 243e-04 | 2.10e+03(+) | 1.11e-05(+)
MNIST-60000-784 | -2.1e+05 | 50 | 6.06e+04 | 1.07¢+05 | 0.00e+00 | 1.10c+04 | 398404 | 1.18c+0%(+) | 1.58e+04(+)
Gisette-3000-1000 | 7.9¢+05 | 50 | 2.18¢+05 | 7.300405 | 9.65¢+04 | 0.00c+00 | §.626+03 | 1.89¢+05(+) | 1.03+05(+)
CnnCaltech-3000-1000 | 1.4+04 | 50 | 1.14e403 | 247¢+03 | 4.09¢-01 | 0.00e+00 | 6.09¢-01 | 6.01e+02(+) | 2.09¢+03(+)
Cifar-1000-1000 | 5.1e+03 | 50 | 3:63e404 | 2.38e+03 | 9.66400 | 0.00e+00 | 3.64e-12 | 3.34e404 | 9.66¢+00(+)
randn-500-1000 | 7.6e+02 | 50 | 2.93¢+04 | 2026403 | 490c+00 | 0.00e+00 | 1.73¢+00 | 131ex04(+) | 5.58e+02(+)
WIa-2477-300 T.8c+04 | 100 | 5.87¢+03 | 6.01c+03 | 117c:05 | 3.00000 | 117605 | T.17¢-05(r) | 0.006+00(+)
TDT2-500-1000 | 30404 | 100 | 9.90¢+03 | 1206403 | 0.00e+00 | 6.86e-04 | 4.12¢:03 | 8.70e+03(+) | 6.00e402(+)
20News-8000-1000 | 3.0e+04 | 100 | 120+04 | 9.01e+02 | 0.00¢+00 | 1.02¢:03 | 1.80c-03 | 720e+03(+) | 9.00e402
sector-6412-1000 | 3.0e+04 | 100 | 123¢404 | 6.02¢+03 | 000400 | 352601 | 3.60e-01 | 1.05e+04(+) | 3.90e403(+)
E2006-2000-1000 | 30404 | 100 | 1.17e+04 | 131e-01 | 151e-04 | 244c04 | 27904 | 9.90e+03(+) | 0.00¢+00(+)
MNIST-60000-784 | -2.66+05 | 100 | 1.01e405 | 2256405 | 000400 | 179104 | 4.50e+04 | 192¢+04(+) | 3.04e404(+)
Gisette-3000-1000 | -83¢+05 | 100 | 6.40c+04 | 7.13¢+05 | 931e+04 | 0.00¢+00 | 143¢404 | 1.58¢+03(+) | 9.92¢404(+)
CnnCaltech-3000-1000 | 2.8¢+04 | 100 | 154e403 | 4.88¢+03 | 000400 | 98401 | 5.11e:02 | 6.00e+02(+) | 3.51e403(+)
Cifar-1000-1000 | 1.1e+04 | 100 | 343¢404 | 3.82e403 | 133401 | 0.00e+00 | 224e+00 | 2.84e+04(+) | 133¢401(+)
randn-500-1000 2.1e+03 100 | 3.63e+04 | 2.90e+03 | 1.12e+00 | 0.00e+00 1.09e+00 2.05e+04(+) | 2.67e+02(+)
%= 300.00, Gime himit=2
WIa-2477-300 T3e+03 | 20 | 2356103 | 3006405 | 0.00¢+00 | 0:00e+00 | 0.006+00 | 0.00e+00(+) | 0.006+00(H)
TDT2-500-1000 | 60e+03 | 20 | 1.00e+00 | 682e-01 | 1.03e-02 | 0.00e+00 | 0.00e+00 | 2.19¢-02(+) | 2.19-02(+)
20News-8000-1000 6.0e+03 20 3.71e-01 3.41e-01 7.62e-05 0.00e+00 0.00e+00 4.76e-03(+) | 4.76e-03(+)
5ector-6412-1000 | 6.0c+03 | 20 | 6.20e+02 | 3.06e402 | 1.08¢+00 | 0.00c+00 | 0.00¢+00 | 3.01¢402(+) | 3.01e+02
E2006-2000-1000 | 60c+03 | 20 | 1.20e+03 | 145¢-01 | 0.00e400 | 1:61e-04 | 336-04 | 6.00e+02(+) | 1.73e-03(+)
MNIST-60000-784 | -1.8+05 | 20 | 4.54c+04 | 1.87e+05 | 0.00400 | 128104 | 4.01e+04 | 2.09+04(+) | 5360+03(+)
Gisette-3000-1000 | -77e+05 | 20 | 275404 | 432405 | 1.04e+05 | 0.00e+00 | 1.18¢+04 | 150c+04(+) | 3.16e405(+)
CnnCaltech-3000-1000 | 5.4¢+03 | 20 | 259403 | 1.42¢+04 | 300400 | 2.6201 | 0.00c+00 | 1.15¢+03(+) | 9.73¢403(+)
Cifar-1000-1000 | 206403 | 20 | 4715e404 | 1106403 | 9.33¢:01 | 0.00e+00 | 9.09-13 | 391e+04 | 181e400(+)
randn-500-1000 | 1.4e+02 | 20 | 1.62¢+04 | 1.51e404 | 6.40c+00 | 0.00e+00 | 0.00e+00 | 5.09e+03(+) | 3.93¢+03(+)
WIa-2477-300 | 6.8¢+03 | 50 | 5260403 | 7.19¢+03 | [82e 12 | 152c-12 | [82e12 | 0.00e+00() | 1526 12(5)
TDT2-500-1000 | 15e404 | 50 | 9.01e+02 | 1.17e+00 | 0.00e+00 | 2.74¢:03 | 450c-03 | 3.00e+02(+) | 1.65e-02(+)
20News-8000-1000 1.5e+04 50 | 2.76e+04 | 3.86e-01 6.77e-04 3.98e-04 0.00e+00 1.11e+04(+) | 8.13e-04(+)
sector-6412-1000 | 15¢+04 | 50 | 2.12e403 | 1.51e+03 | 6.12 166601 | 0000400 | 2.10e+03 | 1.20e+03(+)
E2006-2000-1000 | 15c+04 | 50 | 240e+03 | 142¢01 | 16 0006400 | 6.30¢:05 | 2.10e+03(+) | 1.95¢-04(+)
MNIST-60000-784 | -226+05 | 50 | 6.61e404 | 112405 | 000400 | 839403 | 4460404 | 161c+04(+) | 212e404(+)
Gisette-3000-1000 | -79¢+05 | 50 | 2.09+05 | 734405 | 9.61c+04 | 0.00¢+00 | 8.37¢+03 | 180e+05(+) | 1.07e405(+)
ChnCaltech-3000-1000 | 14c+04 | 50 | 1.14c+03 | 247¢+03 | 3.68¢-01 | 0.00e+00 | 3.68¢-01 | 6.01c+02(+) | 2.09¢403(+)
Cifar-1000-1000 | 5.1e+03 | 50 | 3:63c404 | 238¢+03 | 3.78¢400 | 182e-12 | 0.00e+00 | 334e404 | 9.66e400(+)
randn-500-1000 | 7.6e+02 | 50 | 293e+04 | 2.02¢403 | 23400 | 0.00e+00 | 131e+00 | 128e+04(+) | 5.59+02(+)
WIa-2477-300 T.8c+04 | 100 | 5.57c+03 | 6.0Ic+03 | 3.950:05 | 348005 | 348005 | 3.05¢-05(1) | 0.006+00(+)
TDT2-500-1000 | 30404 | 100 | 9.90¢+03 | 120e+03 | 0.00e+00 | 6.86¢-04 | 20603 | 8.70e+03(+) | 6.00e+02(+)
20News-8000-1000 | 3.0c+04 | 100 | 120e+04 | 9.01e402 | 5.176-04 | 0.00e+00 | 9.74c-:04 | 7.200403(+) | 9.00e+02
sector-6412-1000 | 3.0¢+04 | 100 | 123¢+04 | 6.02¢403 02 | 0006400 | 371e:01 | 105e+04(+) | 3.90¢403(+)
E2006-2000-1000 | 3.0e404 | 100 | 1.17e+04 | 1.31e-01 0.00¢+00 | 2.58¢-05 | 9.90e+03(+) | 2.39-04(+)
MNIST-60000-784 | -2.66+05 | 100 | 1.08¢405 | 233405 | 0.00400 | 192104 | 484e+04 | 2.68c+04(+) | 3.88c+04(+)
Gisette-3000-1000 | -8.4e+05 | 100 | 7.16¢+04 | 7.200405 | 9.50e+04 | 0.00e+00 | 0.73c+03 | 9.05¢+03(+) | 1.05¢+05(+)
CnnCaltech-3000-1000 | 2.8¢+04 | 100 | 1540403 | 4.88¢+03 | 3.33¢-01 | 29401 | 0.00c+00 | 6.01e+02(+) | 3.520403(+)
Cifar-1000-1000 | 1.1e+04 | 100 | 343¢404 | 3.82¢403 | 1200400 | 0.00e+00 | 4.58¢+00 | 2.85¢+04(+) | 1.77e401(+)
randn-500-1000 | 2.1e+03 | 100 | 3.63+04 | 2.91e+03 | 9.40¢-01 | 0.00e+00 | 220e+00 | 2.05e+04(+) | 2.72+02(+)
%= 300,00, Gime mit=3
WIa-2477-300 T3e+03 | 20 | 2350703 | 3006403 | 0.00¢+00 | 0:000+00 | 0.006+00 | 0.00e+00(+) | 0.00¢+00(+)
TDT2-500-1000 | 60403 | 20 | 1.00e+00 | 682601 | 6.86¢-03 | 0.00e+00 | 3.43¢-03 | 2.19e-02(+) | 2.19-02(+)
20News-8000-1000 6.0e+03 20 3.71e-01 3.41e-01 | 0.00e+00 | 0.00e+00 0.00e+00 4.76e-03(+) | 4.76e-03(+)
5ector-6412-1000 | 6.0¢403 | 20 | 6206402 | 3.06¢+02 | 0.00+00 | 0.00e+00 | 0.00e+00 | 3.01e402(+) | 3.01e+02
E2006-2000-1000 | 60403 | 20 | 1.20e+03 | 145¢-01 | 0.00c+00 | 3.36¢-04 | 0.00e+00 | 6.00e+02(+)
MNIST-60000-784 | -1.8+05 | 20 | 4.69¢404 | 1.88¢+05 | 0.00c+00 | 280e+04 | 4.05e+04 | 2.14c+04(+)
Gisette-3000-1000 | -77¢+05 | 20 | 2.71e+04 | 432405 | 1.01e+05 | 0.006+00 | 9380403 | 1.53c+04(+) | 3.14e405(+)
CnnCaltech-3000-1000 | 5.4¢+03 | 20 | 259403 | 1.42¢+04 | 1916400 | 0.00e+00 | 2.62¢-01 | 1.15e+03(+) | 9.73¢403(+)
Cifar-1000-1000 | 2.0e+03 | 20 | 4715¢404 | 1106403 | 1.38¢-01 | 0.00e+00 | 0.00e+00 | 391e+04 | 181e+00(+)
randn-500-1000 | 14e+02 | 20 | 1626404 | 1.51e+04 | 9.61c-01 | 0.00e+00 | 1.82e12 | 5.09e+03(+) | 3.93+03(+)
WIa-2477-300 | 6.80+03 | 50 | 5260403 | 7.19¢+03 | 182012 | 152012 | T82e12 | 0.006+00() | 1526 12(5)
TDT2-500-1000 | 15404 | 50 | 9.01e+02 | 117400 | 0.00¢+00 | 0.00e+00 | 6:86¢-03 | 3.00e+02(+) | 1.71e-02(+)
20News-8000-1000 | 1.5e+04 | SO | 276e+04 | 3.86e-01 | 4.66e-04 | 0.00400 | 0.00e+00 | LIe40d(+) | 8.13¢-04(+)
5ector-6412-1000 | 1.5¢404 | 50 | 2.12¢+03 | 151e403 | 2.60e-02 | 0.00c+00 | 141c-01 | 2.10e403 | 1.20e+03(+)
E2006-2000-1000 | 15c404 | 50 | 240¢403 | 14201 | 6.30e:05 | 0.00e+00 | 630e-05 | 2.10e+03(+) | 1.63¢-04(+)
MNIST-60000-784 | -226+05 | 50 | 7.01e404 | 1166405 | 0.00400 | 220104 | 4.82e404 | 215¢+04(+) | 2.62e404(+)
Gisette-3000-1000 | -8.0e+05 | 50 | 21176405 | 7416405 | 995¢+04 | 0.00e+00 | 121c+04 | 1.89e+05(+) | 1.13+05(+)
ConCaltech-3000-1000 | 14c+04 | 50 | 1.14e+03 | 247¢+03 | 3.54-01 | 0.00e+00 | 0.00e400 | 6.01c+02(+) | 2.09¢403(+)
Cifar-1000-1000 | 5.1e+03 | 50 | 3.63c404 | 238¢+03 | 365400 | 3.64c-12 | 0.00c+00 | 3.34c404 | 9.66e400(+)
randn-500-1000 | 7.6e+02 | 50 | 293e+04 | 2.02¢403 | 71501 | 9.00c-01 | 0.00e+00 | 1.28e+04(+) | 5.59+02(+)
WIa-2477300 T8c+04 | 100 | 5.57¢+03 | 6.0Te+03 | 440606 | 446006 | 4.46e-06 | 2.46e-06(H) | 0.006+00()
TDT2-500-1000 | 30404 | 100 | 9.90¢+03 | 120e+03 | 0.00e+00 | 206003 | 2.74c-03 | 8.70e+03(+) | 6.00e402(+)
20News-8000-1000 | 3.0¢+04 | 100 | 120e+04 | 9.01e402 | 262604 | 0.00e+00 | 9.48¢-04 | 7.20e403(+) | 9.00e+02
sector-6412-1000 | 306404 | 100 | 123¢404 | 6.02¢403 | 0.00400 | 626002 | 173c-01 | 1.05e+04(+) | 4.20e403(+)
E2006-2000-1000 | 300404 | 100 | 1.17¢+04 | 13101 | 0.00c400 | 1.10c-04 | 23904 | 990e+03(+) | 242¢-04(+)
MNIST-60000-784 | -2.6¢+05 | 100 | 1.09¢405 | 234405 | 000400 | 208404 | 491e+04 | 294c+04(+) | 434c404(+)
Gisette-3000-1000 | -8.4e+05 | 100 | 7.56+04 | 7.24e+05 | 9.50e+04 | 0.00e+00 | 1.18c+04 | 1.52e+04(+) | 1.126+05(+)
ConCaltech-3000-1000 | 2.8¢+04 | 100 | 1:54c+03 | 488¢+03 | 236-01 | 154c-02 | 0.00e400 | 6.02+02(+) | 3.52¢403(+)
Cifar-1000-1000 | 1.1e+04 | 100 | 343¢404 | 3.82¢403 | 3.34c400 | 0.00e+00 | 6.39¢-01 | 2.88¢+04(+) | 197¢401(+)
randn-500-1000 | 2.1e+03 | 100 | 3.63c+04 | 2.91¢+03 | 8.94¢-01 | 0.00e+00 | 311400 | 2.17e+04(+) | 2.80e+02(+)

Table 3: Comparisons of objective

values (F(X) — Fn) of Lo norm-based SPCA for all the
compared methods with A = 300. The 1%, 274 and 379 best results are colored with red, green and
blue, respectively. If the objective values of ‘LADMM+OBCD-R’ (or ‘SPM+OBCD-R’) are smaller
than those of ‘LADMM’ (or ‘SPM’) by a margin of 0.1 x a, where a represents the objective values

of ‘LADMM’ (or ‘ManPG’), they will be marked with (+).
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data-m-n ‘ Fuin ‘ r ‘ LADMM ‘ SPM ‘ OBCD-R ‘ OBCD-SV ‘ oBCD-OR | [APMM ‘ OB R
= 1000.00, time limi=10
WTa-2477-300 T.5e+04 | 20 | 267603 | 3.006+05 [ 0.006+00 | 0:00e+00 | 0.006+00 | 0:006+00(7) | 0.006700(H)
TDT2-500-1000 | 2.0e+04 | 20 | 1.00e+03 | 682¢-01 | 1.85¢:02 | 0.00e400 | 1.71e-02 | 100e+03 | 2.95¢-02(+)
20News-8000-1000 | 2.0c404 | 20 | 3.00e+03 | 300403 | 2.19-02 | 0.00400 | 0.00e+00 | 3.006+03 | 1.00c+03(+)
sector-6412-1000 | 2.0¢+04 | 20 | 3.01e403 | 3006403 | 165¢+00 | 0.00e+00 | 2.60e-01 | 300403 | 3.00e+03
E2006-2000-1000 | 200404 | 20 | 1.00e+03 | 11501 | 9.69-04 | 0.00e+00 | 275¢-04 | 100e+03 | 9.69-04(+)
MNIST-60000-784 | -6.3¢+04 | 20 | 9.86e+04 | 8.25¢+04 | 0.00e+00 | 7.626+03 | 173404 | 3.81e+04(+) | 2.88¢+02(+)
Giselte-3000-1000 | 22¢+05 | 20 | 6.15¢+05 | 2200405 | 119403 | 0.00e+00 | 150403 | 5.26¢+05(+) | 1.10e+04(+)
CnnCaltech-3000-1000 | 19e+04 | 20 | 141e404 | 3.00e+04 | 463¢+00 | 0.00e+00 | 0.00e+00 | 7.94+03+) | 199e+04(+)
Cifar-1000-1000 | 1.66+04 | 20 | 1.81e+04 | 1106403 | 303400 | 0.00e+00 | 0.00e+00 | 1.40e+04(+) | 3.03¢+00(+)
randn-500-1000 | 14e+04 | 20 | 2.34e+04 | 5.81c+04 | 157401 | 0.00e+00 | 124¢+00 | 1.27e+04(+) | 1.86e+04(+)
WIa-2477-300 | 4.2¢+04 | 50 | 5.09¢+03 | 7.79¢+03 | 0.006+00 | 0.006+00 | 5.00e-01 | 0.006+00C+) | 0.006+00(+)
TDT2-500-1000 | 500404 | 50 | 9.00e+03 | 4.00e+03 | 4.12¢:03 | 1:51e-:02 | 0.00e+00 | 7.00e+03(+) | 4.00+03
20News-8000-1000 | 5.0e+04 | 50 | 2.60e+04 | 2.006+03 | 2.16e-03 | 305¢-04 | 0.00c+00 | §.00e+03(+) | 2.00¢403
sector-6412-1000 | 5.0e+04 | 50 | 7.02¢403 | 3006403 | 000400 | 731602 | 731e-02 | 5.00e+03(+) | 3.00¢+03
E2006-2000-1000 | 50404 | 50 | 8.00e+03 | 10001 | 2.92e:04 | 2.11e-04 | 0.00e+00 | 8.00e403 | 2.79-04(+)
MNIST-60000-784 | -8.6e+04 | 50 | 1.01e+05 | 1926405 | 0.00e+00 | 8.98¢+03 | 203404 | 1.81e+02(+) | 6.626+04(+)
Gisette-3000-1000 | 23¢+05 | 50 | 724405 | 2080405 | 1.16e+04 | 0.00c+00 | 281c+03 | 8.56e+05 | 101c+04(+)
CnnCaltech-3000-1000 | 49e+04 | 50 | 6460403 | 3.23¢+04 | 4.09¢-01 | 0.00e+00 | 0.00¢+00 | 397c+03(+) | 2.39e404(+)
Cifar-1000-1000 | 40e+04 | 50 | 2.64e404 | 238¢+03 | 8200400 | 0.00e+00 | 0.00e+00 | 2.40e404 | §20e+00(+)
randn-500-1000 | 3.6e+04 | 50 | 4.59¢+04 | 9.36e+03 | 5.69¢+00 | 243¢+00 | 0.00e+00 | 3:45e+04(+) | 5.89e+03(+)
WIa-2477-300 | 8.8¢+04 | 100 | 5.95c+03 | 9.30¢+03 | 0.006+00 | 0.006+00 | 5.00e-01 | 0.006+00C) | Z506+00(+)
TDT2-500-1000 | 10e405 | 100 | 5.00e+03 | 4.00e+03 | 0.00e+00 | 1.37¢:03 | 19202 | 5000403 | 4.00e+03
20News-8000-1000 | 1.0e+05 | 100 | 180+04 | 1.006+03 | 0.00¢+00 | 124¢-03 | 2.54e03 | 170e+04 | 1.19¢-04()
sector-6412-1000 | 10405 | 100 | 2.60c404 | 2406404 | 000400 | 63401 | 486e-01 | 1.90e+04(+) | 2.40¢+04
E2006-2000-1000 | 10405 | 100 | 5200404 | 10701 | 2.16e-04 | 0.00e+00 | 425¢-04 | 3.80e+04(+) | 1:46-04(+)
MNIST-60000-784 | -1.26+05 | 100 | 1.65¢405 | 2.02¢405 | 0.00c400 | 2.03c+04 | 3.03e+04 | 1.14+04(+) | 7.02e403(+)
Gisette-3000-1000 | -24¢+05 | 100 | 2.96e+04 | 201405 | 1.25¢+04 | 0.00¢+00 | 6700402 | 5.66¢+03(+) | 1.38e+04(+)
CnnCaltech-3000-1000 | 9.8¢+04 | 100 | 6.84¢403 | 1.67¢+04 | 000400 | 1406400 | 187¢+00 | 5.99e+03(+) |  1.59+04
Cifar-1000-1000 | 8.1e+04 | 100 | 7.160404 | 3.82¢+03 | 151e+01 | 0.00e+00 | 5.56e+00 | 339+04(+) | 151e+01(+)
randn-500-1000 | 7.2+04 | 100 | 1.05¢+05 | 8.62¢+03 | 3.29¢400 | 0.00e+00 | 435¢+00 | 9.80e+04 | 3.91e403(+)
= 1000.00, time limit=20
WIa-2477-300 T5e+04 | 20 | 267603 | 3006405 [ 0.00e+00 | 0:00e+00 | 0.006+00 | 0.00e+00(+) | 0.006+00(H)
TDT2-500-1000 | 20404 | 20 | 1.00e+03 | 682601 | 1.03e-02 | 1'51e02 | 0.00e+00 | 100e+03 | 2.19e-02(+)
20News-8000-1000 | 2.0e+04 | 20 | 3.00+03 | 3.00e+03 | 7.62¢:05 | 0.00400 | 0.00c+00 | 3.00e+03 | 1.00+03(+)
sector-6412-1000 | 2.0¢+04 | 20 | 3.01e403 | 3.006+03 | 108¢400 | 0.00e+00 | 0.00¢+00 | 300003 | 3.00¢+03
E2006-2000-1000 | 20404 | 20 | 1.00e+03 | 11601 | 0.00e400 | 6.66¢-04 | 434c-04 | 100e403 | 1.73e-03(+)
MNIST-60000-784 | -6.6¢+04 | 20 | 1026405 | 8.60e+04 | 0.00c400 | 6.08¢+03 | 1.80e+04 | 4.05¢+04(+) | 239¢+03(+)
Gisette-3000-1000 | 22¢+05 | 20 | 6.09¢+05 | 2.21e405 | 0.00e+00 | 2.07¢+03 | 1526403 | 5.200+05(+) | 1.13+04(+)
CnnCaltech-3000-1000 | 19¢+04 | 20 | 141e403 | 3.00¢+04 | 300400 | 0.00¢+00 | 0.00¢+00 | 7.94+03(+) | 1.89c404(+)
Cifar-1000-1000 | 166404 | 20 | 181e+04 | 1.10e+03 | 9.33¢-01 | 0.00e+00 | 0.00e+00 | 1.00e+04(+) | 1581e+00(+)
randn-500-1000 | 1.4e+04 | 20 | 2:34e+04 | 5.81e404 | 6.926+00 | 0.00e+00 | 18212 | 1.27e+04(+) | 147e+04(+)
WIa-2477-300 | 42¢+04 | 50 | 5006403 | 4.79¢+03 | 0.006+00 | 0.006+00 | 0.00+00 | 0.006+00C+) | 0.00+00(+)
TDT2-500-1000 | 500404 | 50 | 9.00e+03 | 400403 | 0.00e+00 | 0.00400 | 480e-03 | 7.00403(+) | 4.00+03
20News-8000-1000 | 5.0e+04 | 50 | 2.60+04 | 2.00e+03 | 576e-04 | 373¢:04 | 0.00c+00 | §.00e+03(+) | 2.00e403
sector-6412-1000 | 5.0e+04 | 50 | 7.02¢403 | 3.006+03 | 000400 | 858002 | 2.87¢-02 | 5.00e+03(+) | 3.00¢+03
E2006-2000-1000 | 500404 | 50 | 8.00e+03 | 10001 | 1.25¢:04 | 0.00e+00 | 281c-01 | 8.00e403 | 3.17¢-04(+)
MNIST-60000-784 | -926+04 | 50 | 1.06e405 | 117405 | 000400 | 103104 | 1.68e+04 | 6.41c+03(+) | 1.87e+04(+)
Gisette-3000-1000 | 23405 | 50 | 5.826405 | 2.09¢+05 | 9.98¢+03 | 0.00¢+00 | 249¢+03 | 498e+05(+) | 1.22¢404(+)
CnnCaltech-3000-1000 | 49c+04 | 50 | 6.46¢+03 | 193c+04 | 3.68¢-01 | 0.00¢+00 | 0.00e400 | 397c+03(+) | 1.19¢+04(+)
Cifar-1000-1000 | 40e+04 | 50 | 2.64c404 | 2.38¢+03 | 3.78¢400 | 0.00e+00 | 7.28¢-12 | 2400404 | 9.66e+00(+)
randn-500-1000 | 3.6e+04 | 50 | 4.59e+04 | 9.36e+03 | 24900 | 536e-01 | 0.00e+00 | 345e+04(+) | 5.89e+03(+)
WIa-2477-300 | 8.8¢+04 | 100 | 5.05c+05 | 9.30¢+03 | 0.006+00 | 0.00e+00 | 0.006+00 | 0.00¢+00C+) | 2.506+00()
TDT2-500-1000 | 10c405 | 100 | 5.00e+03 | 4.00e+03 | 6.86¢-04 | 2.06e-03 | 0.00e+00 | 5.00e403 | 4.00e+03
20News-8000-1000 | 1.0¢+05 | 100 | 1.80e+04 | 1.00e403 | 0.00e+00 | 5.04e-04 | 61004 | 1706404 | 0.48e-04(+)
5ector-6412-1000 | 1.06405 | 100 | 2.60e+04 | 2400404 | 0.00+00 | 3.08¢-01 | 434c-01 | 1.90e404(+) | 2.40e+04
E2006-2000-1000 | 106405 | 100 | 5.20¢+04 | 1.07e-01 | 0.00e400 | 9.01¢:05 | 46905 | 3.80e+04(+) | 2.54e-04(+)
MNIST-60000-784 | -1.26+05 | 100 | 1.69¢405 | 2.05¢+05 | 0.00c400 | 234404 | 2.16e404 | 1.53c+04(+) | 1.09¢+04(+)
Gisette-3000-1000 | -25¢+05 | 100 | 3.28¢+04 | 204405 | 1266404 | 0.006+00 | 1356403 | 883c+03(+) | 1.66e404(+)
CnnCaltech-3000-1000 | 9.8c+04 | 100 | 6.84¢403 | 167c+04 | 0.00c+00 | 7.36¢-02 | 120e-01 | 5.99¢+03(+) | 1.59+04
Cifar-1000-1000 | 8.1e+04 | 100 | 7.160404 | 3.82¢+03 | 4200400 | 0.00e+00 | 440¢+00 | 329+04(+) | 1.77e401(+)
randn-500-1000 | 7.2e+04 | 100 | 1.05e+05 | 8.63¢+03 | 0.00e+00 | 801e-01 | 194c+00 | 9.80e+04 | 391e+03(+)
= 1000.00, time limit=30
WIa-2477-300 T5e+04 | 20 | 2676703 | 3.006+03 [ 0.00¢+00 | 0.000+00 | 0.006+00 | 0.00e+00(+) | 0.00¢+00(+)
TDT2-500-1000 | 200404 | 20 | 1.00e+03 | 682e-01 | 1.03¢:02 | 0.00e+00 | 0.00e+00 | 100e403 | 2.95¢-02(+)
20News-8000-1000 | 2.0¢+04 | 20 | 3.00e+03 | 3.00e+03 | 7.62 0.00e+00 | 0.00e+00 | 300403 | 1.00e+03(+)
5ector-6412-1000 | 2.0¢+04 | 20 | 3.01e+03 | 3.00¢+03 0.006+00 | 0.00e400 | 300403 | 3.00¢+03
E2006-2000-1000 | 200404 | 20 | 1.00e+03 | 1.16e-01 433¢04 | 000e+00 | 1.00e+03 | 1.83¢-03(+)
MNIST-60000-784 | -67+04 | 20 | 1.03¢405 | 8.70e+04 | 0.00400 | 117104 | 2.34e+04 | 4.14+04(+) | 4.76¢+03(+)
Gisette-3000-1000 | 226+05 | 20 | 6.09¢+05 | 222405 | 3.02¢+02 | 0.00e+00 | 181e403 | 521e+05(+) | 1.25¢404(+)
ConCaltech-3000-1000 | 19c+04 | 20 | 1.41e404 | 3.09¢+04 100 | 0.00c+00 | 000400 | 7.94¢+03(+) | 1.99e+04(+)
Cifar-1000-1000 | 166404 | 20 | 181e+04 | 1.10e+03 | 138¢-01 | 182612 | 0.00e+00 | 1.40e+04(+) | 3.03¢400(+)
randn-500-1000 | 14e+04 | 20 | 234c+04 | 5.81e+04 | 2.17¢+00 | 0.00e+00 | 1.82e-12 | 1.37e+04(+) | 1.86e+04(+)
WIa-2477-300 | 420+04 | 50 | 5006403 | 4.79¢+03 | 0.006+00 | 0.006+00 | 0.00+00 | 0.006+00C+) | 0.00+00(+)
TDT2-500-1000 | 500404 | 50 | 9.00e+03 | 400403 | 0.00e+00 | 7.54¢:03 | 686c-04 | 7.00403(+) | 4.00+03
20News-8000-1000 | 5.0¢404 | SO | 2.60e+04 | 200403 | 533-04 | 6.27e-04 | 0.00e+00 | 9.00e403(+) | 2.00e+03
5ector-6412-1000 | 5.0¢404 | 50 | 7.02¢+03 | 3.000403 | 1.83¢-02 | 1.00c-01 | 0.00c+00 | 5.00e403(+) | 3.00e+03
E2006-2000-1000 | 5.00404 | 50 | 8.00¢+03 | 10001 | 9.50e-05 | 2.09¢-05 | 0.00e+00 | 8.00e403 | 3.53¢-04(+)
MNIST-60000-784 | 92404 | 50 | 1.07¢405 | 117405 | 0.00400 | 767c+03 | 1.77e+04 | 7.37¢+03(+) | 198e+04(+)
Gisette-3000-1000 | 23e+05 | 50 | 632405 | 2100405 | 1026404 | 0.00e+00 | 281c+03 | 4.04e+05(+) | 127e+04(+)
CnnCaltech-3000-1000 | 49e+04 | 50 | 6460403 | 1.93¢+04 | 3.68¢-01 | 0.00e+00 | 6.14¢-01 | 397e+03(+) | 1.39e404(+)
Cifar-1000-1000 | 40e+04 | 50 | 2.64c404 | 2.38¢+03 | 3.65¢400 | 0.00e+00 | 7.28¢-12 | 2400404 | 150e401(+)
randn-500-1000 | 3.6e+04 | 50 | 4.59e+04 | 9.36e+03 | 8.90c-01 | 0.00e+00 | 7.13¢-01 | 3.55e+04(+) | 7.86+03(+)
WIa-2477300 | 8.8¢+04 | 100 | 5.05¢+03 | 9.300+03 | 0.00e+00 | 0.006+00 | 0.006+00 | 0.00+00(+) | 9.73¢+02(H)
TDT2-500-1000 | 10c405 | 100 | 5.00e+03 | 400403 | 0.00e+00 | 1.37¢:03 | 686c-04 | 5.00e403 | 4.00e+03
20News-8000-1000 | 1.0¢405 | 100 | 1.80e+04 | 100403 | 2.46¢-04 | 000400 | 25405 | 170e+04 | 1.00e+03
5ector-6412-1000 | 1.0e405 | 100 | 2.60e+04 | 2400404 | 1.89¢-02 | 0.00e+00 | 2.126-01 | 2.00e404(+) | 2.40e+04
E2006-2000-1000 | 106405 | 100 | 5200404 | 107601 | 237¢:05 | 0.00e+00 | 158¢-04 | 390e+04(+) | 3.69-04(+)
MNIST-60000-784 | -1.26+05 | 100 | 1.69¢405 | 2.06¢+05 | 000400 | 151c+04 | 2.11e#04 | 1.73e+04(+) | 139¢+04(+)
Gisette-3000-1000 | 2:5e+05 | 100 | 335404 | 2.05e+05 | 1.30e+04 | 0.00e+00 | 221c+03 | 9.74e+03(+) | 1.89+04(+)
ChnCaltech-3000-1000 | 9.8c+04 | 100 | 6.84¢+03 | 167¢+04 | 149¢-01 | 0.00e+00 | 1.14¢+00 | 5.99e+03(+) | 1.59+04
Cifar-1000-1000 | 8.1e+04 | 100 | 7.160404 | 3.82¢+03 | 3.34c400 | 0.00¢+00 | 0.00c+00 | 349+04(+) | 197¢+01(+)
randn-500-1000 | 7.2¢+04 | 100 | 1.05e+05 | 8.63¢+03 | 145¢+00 | 0.00e+00 | 408c+00 | 1.00e+05 | 3.92+03(+)

Table 4: Comparisons of objective

values (F(X) — Fin) of Lo norm-based SPCA for all the
compared methods with A = 1000. The 1%¢, 274 and 37% best results are colored with red, green and
blue, respectively. If the objective values of ‘LADMM+OBCD-R’ (or ‘SPM+OBCD-R’) are smaller
than those of ‘LADMM’ (or ‘SPM’) by a margin of 0.1 x a, where a represents the objective values

of ‘LADMM’ (or ‘ManPG’), they will be marked with (+).

40




data-m-n ‘ Fonin ‘ r ‘ LADMM SPM OBCD-R OBCD-SV OBCD-OR

LADMM SPM
+ OBCD-R +OBCD-R

time limit=10

w1a-2477-300 -5.2e+03 [ 10
TDT2-500-1000 -3.5e+00 | 10
20News-8000-1000 -1.5e+00 | 10
sector-6412-1000 -3.4e+01 | 10
E2006-2000-1000 -6.2¢-01 | 10

MNIST-60000-784 -2.5e+05 | 10

5.14e+02, 2e-13 | 1.29¢+03, 1e-05 | 2.77e+02, 6e-14 | 5.00e+02, 2e-14 | 1.77e+02, 2e-14 | 0.00e+00, 2e-13(+) | 1.93¢+02, 1e-05(+)
9.22¢-01, le-14 | 9.39-01,5¢-05 | 1.59e+00, le-14 | 0.00e+00, 3e-14 | 2.67¢-02, 3e-14 | 6.50e-01, de-14(+) | 6.56e-01, Se-05(+)
5.03¢-01,4e-14 | 5.16¢-01, 1e-04 | 8.90e-01,9%-14 | 0.00e+00, Se-14 | 7.71¢-03, de-14 | 2.87¢-01, le-13(+) | 3.46e-01, le-04(+)
2.03¢+00, 2¢-08 | 2.28¢+00, 3¢-04 | 1.52e+01, 7e-14 | 0.00e+00, Se-14 | 6.37¢-02, Se-14 | 1.03¢+00, 2e-08(+) | 1.13e+00, 3e-04(+)
1.18-01, de-15 | 1.20e-01, 6e-05 | 4.19e-01, 2e-14 | 0.00e+00, le-13 | 2.68¢-05, 6e-14 | 8.37¢-02, 4e-14(+) | 1.01e-01, 6e-05(+)
4.23e+04, 9e-10 | 6.51e+04, 5e-04 | 5.98e+02, Te-15 | 4.60e+03, 2e-15 | 3.83e+03, le-15 | 0.00e+00, 9e-10(+) | 2.14e+04, Se-04(+)

20News-8000-1000 -1.7e+00 | 20
sector-6412-1000 -4.6e+01 | 20

Gisette-3000-1000 10 | 4.55e+04, 8e-10 | 3.89e+04, 7e-04 | 0.00e+00, 6e-15 | 3.18¢+03, 2e-15 | 3.64¢+03, 2e-15 | 7.47e+03, 8e-10(+) | 4.05e+03, 7e-04(+)
CnnCaltech-3000-1000 10 | 9.82e+02, le-14 | 7.56e+02, 5¢-04 | 0.00e+00, 6e-15 | 8.11e+01, 2e-15 | 1.09¢+02, 2e-15 | 4.91e+02, 4e-14(+) | 1.89e+02, 5e-04(+)
Cifar-1000-1000 10 | 1.63e+04, 2e-09 | 2.27e+04, 6e-04 | 0.00e+00, Se-15 | 4.17¢+02, 2e-15 | 3.73e+02, 2e-15 | 9.84e+03, 2e-09(+) | 4.20e+03, 6e-04(+)
randn-500-1000 10 | 6.38e+02, 2e-11 | 2.80e+02, 5e-04 | 3.05e+02, 6e-15 | 5.60e+02, 2e-15 | 5.50e+02, 4e-15 | 2.68e+02, 2e-11(+) | 0.00e+00, Se-04(+)
w1a-2477-300 -6.6c+03 | 20 | 1.94¢+03, Te-12 | 2.62e+03, 4e-05 | 3.13e+02, Se-14 | 1.85¢+02, 2e-14 | 2.96¢+02, 7e-15 | 0.00e+00, Te-12(+) | 4.21e+02, 4e-05(+)
TDT2-500-1000 -3.9e+00 | 20 | 1.04e+00, 2e-08 | 1.05e+00, 3e-04 | 1.65e+00, 8e-15 | 0.00e+00, 2e-14 e-01,2e-08(+) | 7.34e-01, 3e-04(+)

6.52e-01, 3e-08 | 6.68e-01,7e-05 | 7.88e-01, Se-14 | 0.00e+00, Se-14
4.84e+00, 1e-07 | 4.86e+00, 7e-04 | 2.03e+01, Se-14 | 0.00e+00, Se-14

e 4.56e-01, 3e-08(+) | 5.13e-01, 7e-05(+)
92e-01, 2.11e+00, 1e-07(+) | 2.43e+00, 7e-04(+)

20News-8000-1000 -1.9e+00 | 100
sector-6412-1000
E2006-2000-1000

MNIST-60000-784 -3.3e+05 | 100
Gisette-3000-1000 -1.1e+06 | 100

CnnCaltech-3000-1000 | -4.5¢+03 | 100

E2006-2000-1000 -6.5¢-01 | 20 | 1.42e-01,7e-15 | 1.45e-01,9e-05 | 3.17e-01, le-14 | 0.00e+00, Se-14 | 5.53¢-04, 2e-14 | 1.00e-01, 2e-14(+) | 1.22e-01, 9e-05(+)
MNIST-60000-784 -2.7e+05 | 20 | 6.64e+04, 7e-12 | 2.49e+05, 6e-04 | 0.00e+00, Se-15 | 2.51e+03, le-15 | 3.92¢+03, le-15 | 4.75e+04, 7e-12(+) | 1.13e+04, 6e-04(+)
Gisette-3000-1000 -1.0e+06 | 20 | 2.22e+05, 1e-08 | 3.51e+04, 1e-03 | 0.00e+00, 3e-15 | 8.37¢+03, le-15 | 1.09e+04, 7e-16 | 5.96e+04, 1e-08(+) | 8.33e+03, le-03(+)
CnnCaltech-3000-1000 | -3.6e+03 | 20 | 1.43e+03,4e-12 | 1.30e+03, 1e-03 | 0.00e+00, 3e-15 | 1. 02, 1e-15 | 1.40e+02, le-15 | 4.13e+02, 4e-12(+) | 3.26e+02, 1e-03(+)
Cifar-1000-1000 -1.4e+05 | 20 | 2.74e+04, 3e-09 | 5.00e+04, 2¢-03 | 0.00e+00, 3e-15 | 6.34¢+02, 8e-16 | 5.78¢+02, 8e-16 | 1.62e+04, 3e-09(+) | 1.41e+04, 2e-03(+)
randn-500-1000 -1.1e+04 | 20 | 6.96e+02, 2e-10 | 5.08e+02, 1e-03 | 1.92e+02, 4e-15 | 9.19e+02, 9e-16 | 9.03e+02, le-15 | 3.62e+02, 2e-10(+) | 0.00e+00, 1e-03(+)
w1a-2477-300 -1.2e+04 | 100 | 6.69¢+03, 1e-07 | 8.92e+03, 9¢-04 | 7.44e+01, 3e-14 | 1.18e+02, 2e-14 | 0.00e+00, 7e-15 | 1.12¢+01, 1e-07(+) | 3.96¢+01, 9e-04(+)
TDT2-500-1000 -4.5¢+00 | 100 | 1.25¢+00, 3e-05 | 1.29e+00, 2¢-04 | 1.96e+00, le-15 | 0.00e+00, Se-15 | 2.09¢-01, 4e-15 | 1.01e+00, 3e-05(+) | 1.06e+00, 2e-04(+)

5.92e-01, 2e-05 | 6.01e-01,2e-04 | 9.31e-01, 3e-15 | 0.00e+00, 4e-15 | 1.29¢-02, 8e-15 | 4.90e-01, 2e-05(+) | 5.11e-01, 2e-04(+)
1.41e+01, le-04 | 2.59e+01, 5e-03 | 4.80e+01, 7e-15 | 0.00e+00, 2e-14 | 2.31e+00, le-14 | 9.98e+00, le-04(+) | 1.03e+01, 5e-03(+)
1.63e-01, 3¢-07 | 1.66e-01,4e-06 | 3.64¢-01,2e-15 | 0.00e+00, le-14 | 2.41¢-03, le-14 | 1.42¢-01,3e-07(+) | 1.42¢-01, 4e-06(+)
1.45e+05, 3e-06 | 3.20e+05, 2¢-03 | 1.72e+04, 2e-15 | 0.00e+00, 2e-15 e+03, 2e-15 | 3.88e+04, 3e-06(+) | 1.74¢+03, 2e-03(+)
8.19e+05, 5e-06 | 5.37e+05, 3e-02 | 0.00e+00, 2e-15 | 2.62e+04, le-15 | 2.74e+04, 8e-16 | 5.68e+05, Se-06(+) | 3.18e+05, 3e-02(+)
3.28e+03, 8e-05 | 2.02e+03, 2e-02 | 0.00e+00, 2e-15 | 1.33¢+02, le-15 | 1.74e+02, le-15 | 1.91e+03, 8e-05(+) | 5.63e+02, 2e-02(+)

Cifar-1000-1000 -1.4e+05 | 100 | 1.18e+05, 3e-05 | 4.92e+04, 3e-02 | 0.00e+00, 2e-15 | 2.78¢+02, 9e-16 | 1.26e+03, le-15 | 5.10e+04, 3e-05(+) | 3.77e+04, 3e-02(+)
randn-500-1000 -3.4e+04 | 100 | 4.75e+03, 5e-05 | 1.63e+03, 2e-02 | 2.83e+02, 2e-15 | 6.24e+02, le-15 | 0.00e+00, le-15 | 2.82e+03, 5e-05(+) | 8.40e+02, 2e-02(+)
time limit=30
w1a-2477-300 -5.2e+03 | 10 | 5.14e+02, 2e-13 | 1.28e+03, 1e-05 | 2.77e+02, le-13 | 4.96e+02, de-14 | 1.61¢+02, de-14 | 0.00e+00, 2e-13(+) | 1.45¢+02, 1e-05(+)
TDT2-500-1000 -3.5¢+00 | 10 | 9.22¢-01, le-14 | 9.39¢-01,3e-05 | 6.60e-01, 6e-14 | 0.00e+00, 4e-14 | 2.65¢-02, 3e-14 | 6.70e-01, 4e-14(+) | 6.98e-01, 3e-05(+)
20News-8000-1000 -1.6e+00 | 10 | 5.09e-01,2e-14 | 5.22e-01, 1e-05 | 3.08e-01, le-13 | 6.47¢-03, 8e-14 | 0.00e+0

0, 6e-14 | 2.84e-01, le-13(+) | 3.25e-01, le-05(+)
2, 6e-14 | 1.09e+00, le-11(+) | 1.04e+00, le-04(+)

20News-8000-1000 -1.7e+00 | 20
sector-6412-1000 -4.6e+01 | 20

sector-6412-1000 10 | 2.04e+00, le-11 | 2.29e+00, le-04 | 4.46e+00, le-13 | 0.00e+00, 9e-14 | 6.42;
E2006-2000-1000 10 | 1.18e-01,3e-15 | 1.20e-01,2e-05 | 1.15e-01, 6e-14 | 0.00e+00, 2e-13 | 2.68¢-03, 6e-14 | 8.32¢-02, 3e-14(+) | 9.95¢-02, 2e-05(+)
MNIST-60000-784 10 | 4.47e+04, 6e-10 | 6.46e+04, 3e-04 | 0.00e+00, 3e-14 | 5.73¢+02, le-14 | 5.11e+02, 4e-15 | 3.82e+03, 6e-10(+) | 2.49e+04, 3e-04(+)
Gisette-3000-1000 10 | 4.49e+04, 9e-10 | 3.32e+04, 5e-04 | 0.00e+00, 2e-14 | 1.04e+03, 4e-15 | 1.09¢+03, 4e-15 | 6.41e+03, 9e-10(+) | 4.03e+03, Se-04(+)
CnnCaltech-3000-1000 10 | 1.01e+03, le-14 | 7.85e+02, 1e-04 | 0.00e+00, 2e-14 | 1.75¢+01, 5e-15 | 6.63¢+01,4e-15 | 4.70e+02, 3e-14(+) | 2.05e+02, le-04(+)
Cifar-1000-1000 10 | 1.61e+04, 2e-09 | 2.09e+04, 3e-04 | 0.00e+00, 2e-14 | 1.48¢+02, Se-15 | 6.74e+01, 4e-15 | 9.37e+03, 2e-09(+) | 3.27e+03, 3e-04(+)
randn-500-1000 10 | 6.34e+02, 2e-11 | 2.82e+02, le-04 | 6.97e+01, 2e-14 | 2.66e+02, 6e-15 | 2.74e+02, Te-15 | 2.23e+02, 2e-11(+) | 0.00e+00, 1e-04(+)
w1a-2477-300 -6.6c+03 | 20 | 1.95¢+03, Te-12 | 2.63e+03, 2¢-05 | 3.10e+02, Te-13 | 1.65¢+02, 3e-14 | 2.73¢+02, 2e-14 | 0.00e+00, Te-12(+) | 3.42e+02, 2¢-05(+)
TDT2-500-1000 -3.9e+00 | 20 | 1.04e+00, 8e-14 | 1.06e+00, 6e-05 | 7.34e-01, 4e-14 | 0.00e+00, 3e-14 | 9.44¢-03, 3e-14 | 6.71e-01, le-13(+) | 7.16e-01, 6e-05(+)

6.52e-01, le-13 | 6.69e-01, 1e-05 | 3.75e-01, le-13 | 0.00e+00, Se-14 4.58e-01, 2e-13(+) | 5.01e-01, le-05(+)
4.86e+00, 6e-09 | 4.89¢+00, 2e-04 | 7.49e+00, le-13 | 0.00e+00, 6e-14 | 4.06e-01, de-14 | 2.13e+00, 6e-09(+) | 2.59e+00, 2e-04(+)

MNIST-60000-784 -3.5e+05 | 100
Gisette-3000-1000 -1.1e+06 | 100
CnnCaltech-3000-1000 | -4.9¢+03 | 100

E2006-2000-1000 -6.5¢-01 | 20 | 1.42e-01,8e-15 | 1.45e-01,4e-05 | 2.48¢-02, 4e-14 | 0.00e+00, 6e-14 | 5.54¢-04,3e-14 | 1.04e-01, de-14(+) | 1.18e-01, 4e-05(+)
MNIST-60000-784 -2.7e+05 | 20 | 7.33e+04, 7e-12 | 2.27e+05, 4e-04 | 0.00e+00, 2e-14 | 2.19¢+03, 3e-15 e+03, 3e-15 | 5.49e+04, Te-12(+) | 1.73e+04, 4e-04(+)
Gisette-3000-1000 -1.0e+06 | 20 | 2.11e+05, 8e-09 | 3.36e+04, 8e-04 | 0.00e+00, 9e-15 | 3.21e+03, 2e-15 | 4.36e+03, 2e-15 | 6.19e+04, 8e-09(+) | 1.06e+04, 8e-04(+)
CnnCaltech-3000-1000 | -3.7e+03 | 20 | 1.50e+03, 4e-12 | 1.38e+03, 3e-04 | 0.00e+00, le-14 | 4.37e+01,2e-15 | 7.19¢+01, 2e-15 | 4.98e+02, 4e-12(+) | 3.24e+02, 3e-04(+)
Cifar-1000-1000 -1.4e+05 | 20 | 2.74e+04,3e-09 | 5.00e+04, 5e-04 | 0.00e+00, le-14 | 3.07¢+02, 2e-15 | 3.97¢+02, 2e-15 | 1.65e+04, 3e-09(+) | 9.86e+03, Se-04(+)
randn-500-1000 -1.1e+04 | 20 | 8.52e+02, 2e-11 | 6.83e+02, 3e-04 | 0.00e+00, le-14 | 5.34e+02, 3e-15 | 4.87e+02, 2e-15 | 5.21e+02, 2e-11(+) | 1.80e+02, 3e-04(+)
w1a-2477-300 -1.2e+04 | 100 | 6.75¢+03, 4¢-09 | 8.98¢+03, 2¢-04 | 1.40¢+01, 3e-14 | 1.47e+02, 2e-14 | 0.00e+00, 9e-15 | 4.21¢-02, 4e-09(+) | 8.87e+01, 2e-04(+)
TDT2-500-1000 -4.8¢+00 | 100 | 1.50e+00, 3e-14 | 1.53e+00, 7e-05 | 1.62e+00, 2e-15 | 0.00e+00, 9e-15 | 1.45¢-02, 8e-15 | 1.23¢+00, 4e-14(+) | 1.28e+00, 7e-05(+)
20News-8000-1000 -2.0e+00 | 100 | 7.14e-01,2e-07 | 7.23e-01,7e-05 | 3.83¢-01, le-14 | 0.00e+00, 2e-14 | 6.30e-03, 2e-14 | 5.85e-01, 2e-07(+) | 6.18e-01, 7e-05(+)
sector-6412-1000 -8.5e+01 | 100 | 1.49e+01, 6e-08 | 2.67e+01,2e-03 | 3.17e+01, 3e-14 | 0.00e+00, 4e-14 | 6.21e-02, 2e-14 | 9.81e+00, 6e-08(+) | 1.10e+01, 2e-03(+)
E2006-2000-1000 -6.9¢-01 | 100 | 1.64e-01, 5e-14 | 1.67e-01,2e-06 | 1.19¢-01,3e-15 | 0.00e+00, 4e-14 | 3.06e-04, 4e-14 | 1.42¢-01, Se-14(+) | 1.45e-01, 2e-06(+)

1.60e+05, 3e-08 | 3.39e+05, 6e-04 | 7.01e+03, 3e-15 | 0.00e+00, 2e-15 | 6.68¢+03, 2e-15 | 5.71e+04, 3¢-08(+) | 1.92e+04, 6e-04(+)
7.91e+05, 6e-07 | 5.95¢+05, 5e-03 | 0.00e+00, 3e-15 | 2.16e+04, le-15 | 2.12e+04, le-15 | 5.06e+05, 6e-07(+) | 3.53e+05, Se-03(+)
3.62e+03, 7e-07 | 2.44e+03, 3e-03 | 0.00e+00, 3e-15 | 1.78¢+02, le-15 | 1.61e+02, 2e-15 | 2.09e+03, 7e-07(+) | 8.27e+02, 3e-03(+)

Cifar-1000-1000 -1.5e+05 | 100 | 1.20e+05, 2e-07 | 5.97e+04, 3e-03 | 0.00e+00, 3e-15 | 5.10e+02, le-15 | 7.80e+02, le-15 | 2.98e+04, 2e-07(+) | 4.22e+04, 3e-03(+)

randn-500-1000 -3.6e+04 | 100 | 6.37e+03, 1e-08 | 3.53e+03, 2e-03 | 0.00e+00, 4e-15 | 1.10e+03, 2e-15 | 3.46e+02, le-15 | 4.32e+03, 1e-08(+) | 2.50e+03, 2e-03(+)
time limit=60

w1a-2477-300 -5.2e+03 | 10 | 5.15e+02, 2e-13 | 1.27e+03, 1e-05 | 2.78e+02, 2e-13 | 4.98e+02, 9e-14 | 1.56¢+02, Ie-13 | 0.00e+00, 2e-13(+) | 1.46¢+02, 1e-05(+)

20News-8000-1000 -1.7e+00 | 20
sector-6412-1000 -4.6e+01 | 20
E2006-2000-1000 -6.5¢-01 | 20

MNIST-60000-784 -2.8e+05 | 20
Gisette-3000-1000 -1.1e+06 | 20

CnnCaltech-3000-1000 | -3.7e+03 | 20

TDT2-500-1000 10 | 9.22e-01, le-14 | 9.39%¢-01, 1e-05 | 5.16e-02, le-13 | 0.00e+00, 6e-14 | 2.66e-02, Se-14 | 6.43e-01, Se-14(+) | 6.49e-01, 1e-05(+)
20News-8000-1000 10 | 5.09¢-01, le-14 | 5.22e-01,9e-07 | 1.83¢-02,2e-13 | 6.49¢-03, 9e-14 14 | 2.71e-01, 9e-14(+) | 3.09e-01, 9e-07(+)
sector-6412-1000 10 | 2.04e+00, le-11 | 2.29e+00, 5e-05 | 1.46e+00, 2¢-13 | 0.00e+00, 2e-13 13 | 9.61e-01, le-11(+) | 1.00e+00, Se-05(+)
E2006-2000-1000 10 | 1.18e-01,3e-15 | 1.20e-01,8e-06 | 1.67¢-03,7e-14 | 0.00e+00, 2e-13 5, 7.55e-02, 4e-14(+) | 9.28e-02, 8e-06(+)
MNIST-60000-784 10 | 4.52e+04, 3e-11 | 6.19e+04, 2e-04 | 3.11e+02, 9e-14 | 0.00e+00, 2e-14 | 1.25¢+02, le-14 | 1.41e+03, 3e-11(+) | 2.76e+04, 2e-04(+)
Gisette-3000-1000 10 | 4.23e+04, 9e-10 | 2.62e+04, 4e-04 | 0.00e+00, 7e-14 | 6.86e+02, le-14 | 6.03e+02, 9e-15 | 7.00e+03, 9e-10(+) | 2.26e+03, 4e-04(+)
CnnCaltech-3000-1000 10 | 1.03e+03, le-14 | 8.05e+02, 4e-05 | 0.00e+00, 5e-14 | 1.58¢+01, le-14 | 5.04e+01, 9e-15 | 4.62e+02, 4e-14(+) | 2.08e+02, 4e-05(+)
Cifar-1000-1000 10 | 1.56e+04, 2e-09 | 1.79e+04, 2e-04 | 5.10e+01, 6e-14 | 8.57¢+01, le-14 | 0.00e+00, le-14 | 9.32e+03, 2e-09(+) | 2.44e+03, 2e-04(+)
randn-500-1000 10 | 6.74e+02, 2e-11 | 3.23e+02, 3e-05 | 0.00e+00, Se-14 | 1.95¢+02, 2e-14 | 2.04e+02, le-14 | 2.36e+02, 2e-11(+) | 2.77e+01, 3e-05(+)
w1a-2477-300 -6.6e+03 | 20 | 1.94e+03, Te-12 | 2.62e+03, 1e-05 | 3.08e+02, 2e-13 | 1.60e+02, Te-14 | 2.67¢+02, 4e-14 | 0.00e+00, Te-12(+) | 3.08e+02, Te-05(+)
TDT2-500-1000 -3.9e+00 | 20 | 1.05e+00, le-14 | 1.06e+00, 1e-05 | 8.31¢-02, 7e-14 | 3.93¢-03,4e-14 | 0.00e+00, 4e-14 | 6.53¢-01, 4e-14(+) | 7.16e-01, 1e-05(+)

6.53e-01, 2e-14 | 6.69e-01, 6e-06 | 1.13e-01, le-13 | 0.00e+00, 7e-14 | 3.17¢-02, 6e-14 | 4.35e-01, 8e-14(+) | 4.82e-01, 6e-06(+)
4.87e+00, 2e-13 | 4.90e+00, le-04 | 2.10e+00, 2e-13 | 0.00e+00, le-13 | 4.08¢-01, Se-14 | 2.13e+00, 3e-13(+) | 2.38e+00, le-04(+)
1.42e-01, 5e-15 | 1.45e-01, 5e-06 | 2.18¢-03, 8e-14 | 0.00e+00, 6e-14 | 5.42¢-04, 3e-14 | 1.02e-01, 2e-14(+) | 1.13e-01, 5e-06(+)
7.55e+04, 7e-12 | 1.08e+05, 3e-04 | 8.77e+02, 6e-14 | 0.00e+00, 2e-14 | 1.04e+03, 6e-15 | 5.67e+04, Te-12(+) | 5.17e+04, 3e-04(+)
1.90e+035, 8e-09 | 3.23e+04, 7e-04 | 0.00e+00, 3e-14 | 2.06e+03, Se-15 | 1.59¢+03, 4e-15 | 5.05e+04, 8e-09(+) | 8.92e+03, 7e-04(+)
1.53¢+03, 4e-12 | 1.41e+03, le-04 | 6.78¢+00, 3e-14 | 0.00e+00, Se-15 | 4.81e+01, 4e-15 | 5.00e+02, de-12(+) | 3.26e+02, le-04(+)

20News-8000-1000 -2.0e+00 | 100
sector-6412-1000 -8.6e+01 | 100
E2006-2000-1000 e-01 | 100

MNIST-60000-784 -3.6e+05 | 100
Gisette-3000-1000 -1.1e+06 | 100

CnnCaltech-3000-1000 | -5.0e+03 | 100
Cifar-1000-1000 -1.5e+05 | 100
randn-500-1000 -3.7e+04 | 100

Cifar-1000-1000 -1.4e+05 | 20 | 2.70e+04, 2e-09 | 4.88e+04, 4e-04 | 0.00e+00, 3e-14 | 1.76¢+02, Se-15 e+02, Se-15 | 1.65e+04, 2e-09(+) | 8.28e+03, 4e-04(+)
randn-500-1000 -1.1e+04 | 20 | 1.07e+03, 2e-11 | 9.02e+02, 9e-05 | 0.00e+00, 3e-14 | 4.35¢+02, 6e-15 | 4.49e+02, Se-15 | 6.91e+02, 2e-11(+) | 3.55¢+02, 9e-05(+)
w1a-2477-300 -1.2e+04 | 100 | 6.75¢+03, 1e-09 | 8.98¢+03, 6e-05 | 1.83¢+01, Se-14 | 1.45¢+02, 3e-14 | 0.00e+00, Te-14 | 5.73¢+01, 1e-09(+) | 8.76¢+01, 6e-05(+)
TDT2-500-1000 -4.8e+00 | 100 | 1.52e+00, 3e-14 | 1.55e+00, 5e-05 | 4.46¢-01, Se-15 | 0.00e+00, le-14 | 1.41e-02, 9e-15 | 1.22e+00, de-14(+) | 1.27e+00, Se-05(+)

7.18e-01, 1e-08 | 7.26e-01,3e-05 | 1.28¢-01, 5e-14 | 0.00e+00, 4e-14 | 1.65¢-03, Se-14 | 5.91e-01, 1e-08(+) | 6.26e-01, 3e-05(+)
1.52e+01, 3e-09 | 2.69e+01, 8e-04 | 1.09e+01, 8e-14 | 8.85¢-02, Se-14 | 0.00e+00, 4e-14 | 9.94¢+00, 3e-09(+) | 1.13e+01, 8e-04(+)
1.64e-01, Se-14 | 1.67e-01, 5e-07 | 2.06e-02, 8e-15 | 0.00e+00, 4e-14 | 6.25¢-05, 4e-14 | 1.34e-01, Se-14(+) | 1.43e-01, 5e-07(+)
1.63e+05, 1e-08 | 3.45e+05, 4e-04 | 0.00e+00, 5e-15 | 1.94e+03, 2e-15 | 8.98¢+03, 2e-14 | 6.47e+04, 1e-08(+) | 2.92e+04, 4e-04(+)
6.45¢+05, 4e-07 | 5.89e+05, 3e-03 | 0.00e+00, Se-15 | 1.49e+04, 2e-15 | 1.60e+04, le-15 | 3.93e+05, 4e-07(+) | 3.26e+05, 3e-03(+)
3.74e+03, 4e-08 | 2.57e+03, 8e-04 | 0.00e+00, Se-15 | 1.85¢+02, 2e-15 | 1.77¢+02, 2e-15 | 2.19e+03, 4e-08(+) | 9.76e+02, 8e-04(+)
1.21e+05, 5¢-08 | 6.10e+04, 1e-03 | 0.00e+00, Se-15 | 4.59¢+02, 2e-15 | 7.68¢+02, 2e-15 | 5.51e+04, 5e-08(+) | 4.07e+04, le-03(+)
7.17e+03, 1e-10 | 4.36e+03, 9e-04 | 0.00e+00, 6e-15 | 1.26e+03, 2e-15 | 4.94e+02, 2e-15 | 5.02e+03, le-10(+) | 3.32e+03, 9e-04(+)

Table 5: Comparisons

of objective values and the violation of the constraints (F(X) —

Fin, || min(0, X)||¢ + [|X"X — L.||¢) for nonnegative PCA for all the compared methods. The 1°¢,
274 and 37 best results are colored with red, green and blue, respectively. If the objective values of
‘LADMM+OBCD-R’ (or ‘SPM+OBCD-R’) are smaller than those of ‘LADMM’ (or ‘SPM’) by a
margin of 0.1 x a, where a represents the objective values of ‘LADMM’ (or ‘ManPG’), they will be

marked with (+).
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Figure 4: The convergence curve of the compared methods for solving L; norm-based SPCA with

A = 100.
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N . ’ LADMM ManPG
data-m-n ‘ Frin ‘ T ‘LADMM ‘ RSubGrad‘ ADMM ‘ ManPG ‘OBCD—OR‘ + OBCD-R ‘ +OBCD-R

A =1.00, time limit=10
wla-2477-300 -57e+03 | 10 | 2.52 4.71e+03 | 4.85e+03 | 4.71e+03 | 0.00e+00 [ 1.99e+01(+) | 4.45e+01(+)
TDT2-500-1000 6.6e+00 | 10 | 3.40e+00 | 3.40e+00 | 1.51e+00 | 3.40e+00 | 0.00e+00 | 3.09e-02(+) | 9.81e-02(+)
20News-8000-1000 8.5e+00 | 10 | 1.49e+00 | 1.62e+00 | 1.30e+00 | 1.49e+00 | 0.00e+00 | 3.07e-02(+) | 3.07e-02(+)
sector-6412-1000 -2.2e+01 | 10 | 3.00e+01 | 3.00e+01 | 1.62¢+01 | 3.00e+01 | 0.00e+00 | 2.73e-01(+) | 2.73e-01(+)
E2006-2000-1000 9.4e+00 | 10 | 6.17e-01 6.37e-01 1.60e-01 | 6.17e-01 2.32e-04 | 0.00e+00(+) | 0.00e+00(+)
MNIST-60000-784 -3.1e+05 | 10 | 1.91e+02 | 3.13e+05 | 3.13e+05 | 3.13e+05 | 0.00e+00 | 1.60e+02(+) | 1.23e+04(+)

Gisette-3000-1000 -1.1e+06 | 10 | 2.24e+04 | 4.78e+05 | 7.31e+04 | 3.43e+05 | 0.00e+00 | 7.94e+03(+) | 1.39e+04(+)
CnnCaltech-3000-1000 | -4.2e+03 | 10 | 2.87e+01 | 1.50e+00 | 9.33e+02 | 8.62e-03 | 2.18e+01 | 2.47e+01(+) | 0.00e+00(+)
Cifar-1000-1000 -1.4e+05 | 10 | 2.75e+03 | 4.28e+04 | 1.22e+04 | 1.26e+00 | 2.54e+03 | 1.53e+03(+) | 0.00e+00(+)
randn-500-1000 -1.3e+04 | 10 | 2.78e+01 | 1.42¢+00 | 2.51e+02 | 1.10e-04 | 3.62e+01 | 2.63e+01(+) | 0.00e+00(+)
wla-2477-300 -7.1e+03 | 20 [ 8.04e+01 [ 5.95e+03 | 6.05e+03 [ 5.94e+03 [ 0.00e+00 [ 4.9Te+01(+) [ 1.42e+02(+)
TDT2-500-1000 1.6e+01 | 20 | 3.75e+00 | 3.91e+00 | 1.89e+00 | 3.75e+00 | 0.00e+00 | 7.54e-03(+) | 7.54e-03(+)

20News-8000-1000 1.8e+01 | 20 | 1.66e+00 | 1.94e+00 | 5.55e+00 | 1.66e+00 | 0.00e+00 1.08e-02(+) | 1.08e-02(+)
sector-6412-1000 -2.5e+01 | 20 | 4.25e+01 | 2.97e+01 | 3.04e+01 | 4.25e+01 | 0.00e+00 | 9.39e-01(+) | 9.39%e-01(+)
E2006-2000-1000 1.9e+01 | 20 | 6.37e-01 8.10e-01 | 7.62e-01 | 6.37¢-01 0.00e+00 1.06e-03(+) | 1.06e-03(+)
MNIST-60000-784 -3.5e+05 | 20 | 1.26e+02 | 3.54e+05 | 3.54e+05 | 3.54e+05 | 1.45¢+03 | 0.00e+00(+) | 4.33e+04(+)
Gisette-3000-1000 -1.1e+06 | 20 | 1.31e+04 | 5.01e+05 | 7.75e+04 | 3.57e+05 | 0.00e+00 | 1.90e+03(+) | 2.23e+04(+)
CnnCaltech-3000-1000 | -5.1e+03 | 20 | 6.73e+01 | 5.75¢+00 | 1.46e+03 | 7.21e-03 | 3.08e+02 | 6.04e+01(+) | 0.00e+00(+)

Cifar-1000-1000 -1.5e+05 | 20 | 3.31e+03 | 4.95e+04 | 1.37e+04 | 1.56e+02 | 6.46e+03 | 2.66e+03(+) | 0.00e+00(+)
randn-500-1000 -2.6e+04 | 20 | 2.56e+01 | 5.82e+00 | 4.11e+02 | 1.51e-03 | 2.6le+02 | 2.44e+01(+) | 0.00e+00(+)

w1a-2477-300 -1.2e+04 | 100 | 1.01e+03 | 5.73¢+02 | 4.31e+03 | 3.97e+03 | 0.00e+00 | 8.59e+02(+) | 8.63e+02(+)
TDT2-500-1000 9.5e+01 | 100 | 4.44¢+00 | 9.22e+00 | 3.90e+00 | 4.44¢+00 | 0.00e+00 | 0.00e+00(+) | 0.00e+00(+)

20News-8000-1000 9.8e+01 | 100 | 9.25¢-01 | 4.15e+00 | 7.41e+01 | 9.25e-01 2.50e-03 | 0.00e+00(+) | 0.00e+00(+)
sector-6412-1000 1.6e+01 | 100 | 7.42e+01 | 6.64e+01 | 6.09e+01 | 7.42e+01 1.04e+00 | 2.84e-14(+) | 0.00e+00(+)

E2006-2000-1000 9.9e+01 | 100 | 6.71e-01 | 4.47e+00 | 3.73e+02 | 6.71e-01 5.06e-05 | 0.00e+00(+) | 0.00e+00(+)
MNIST-60000-784 -3.9e+05 | 100 | 2.89e+03 | 1.09e+05 | 1.93e+05 | 2.24e+05 | 1.60e+04 | 0.00e+00(+) | 7.58e+04(+)
Gisette-3000-1000 -1.2e+06 | 100 | 3.60e+04 | 8.49e+05 | 1.13e+05 | 3.11e+05 | 2.43e+04 | 0.00e+00(+) | 5.83e+04(+)
CnnCaltech-3000-1000 | -6.7e+03 | 100 | 5.35e+02 | 0.00e+00 | 4.43e+03 | 1.40e+03 | 2.24e+03 | 5.33e+02(+) | 1.36e+03(+)
Cifar-1000-1000 -1.5e+05 | 100 | 1.08e+02 | 7.04e+04 | 1.00e+04 | 2.00e+04 | 7.70e+03 | 0.00e+00(+) | 8.15e+03(+)

randn-500-1000 -1.0e+05 | 100 | 1.14e+02 | 0.00e+00 | 1.50e+03 | 6.03e+01 | 4.76e+04 | 1.14e+02(+) 6.03e+01

A =1.00, time limit=30

w1a-2477-300 -57e+03 | 10 | 2.60e+01 | 4.71e+03 | 4.85e+03 | 4.71e+03 | 0.00e+00 [ 2.07e+01(+) | 4.53e+01(+)
TDT2-500-1000 6.6e+00 | 10 | 3.40e+00 | 3.40e+00 | 1.51e+00 | 3.40e+00 | 0.00e+00 | 3.09e-02(+) | 3.09e-02(+)

20News-8000-1000 8.5¢+00 | 10 | 1.49e+00 | 1.53e+00 | 1.30e+00 | 1.49e+00 | 0.00e+00 | 3.07e-02(+) | 3.07e-02(+)
sector-6412-1000 -2.2e+01 | 10 | 3.00e+01 | 3.00e+01 | 1.62e+01 | 3.00e+01 | 0.00e+00 | 2.73e-01(+) | 2.73e-01(+)
E2006-2000-1000 9.4e+00 | 10 | 6.17e-01 6.23e-01 1.60e-01 | 6.17e-01 6.54¢-04 | 0.00e+00(+) | 0.00e+00(+)
MNIST-60000-784 -3.1e+05 | 10 | 1.97e+02 | 3.13e+05 | 3.13e+05 | 3.13e+05 | 0.00e+00 | 1.65e+02(+) | 1.19e+04(+)
Gisette-3000-1000 -1.1e+06 | 10 | 2.53e+04 | 4.35e+05 | 7.61e+04 | 3.24e+05 | 0.00e+00 | 1.06e+04(+) | 1.59e+04(+)
CnnCaltech-3000-1000 | -4.2e+03 | 10 | 2.97e+01 | 1.96e+00 | 9.34e+02 | 7.40e-07 1.63e+01 | 2.56e+01(+) 0.00e+00

Cifar-1000-1000 -1.4e+05 | 10 | 2.79e+03 | 0.00e+00 | 1.22e+04 | 1.20e+01 1.96e+02 | 1.57e+03(+) | 1.18e+01(+)
randn-500-1000 -1.3e+04 | 10 | 2.87e+01 | 1.88e+00 | 2.52e+02 | 6.80e-10 | 9.32e+00 | 2.72e+01(+) 0.00e+00
wla-2477-300 -7.1e+03 | 20 | 8.24e+01 | 5.95e+03 | 6.05¢+03 | 5.95¢+03 | 0.00e+00 [ 5.07e+01(+) | 1.43e+02(+)
TDT2-500-1000 1.6e+01 | 20 | 3.75e+00 | 3.81e+00 | 1.89¢+00 | 3.75e+00 | 0.00e+00 | 8.92e-03(+) | 8.92e-03(+)
20News-8000-1000 1.8e+01 | 20 | 1.66e+00 | 1.76e+00 | 5.55e+00 | 1.66e+00 | 0.00e+00 1.08e-02(+) | 1.08e-02(+)
sector-6412-1000 -2.5e+01 | 20 | 4.25e+01 | 2.92¢+01 | 3.04e+01 | 4.25¢+01 | 0.00e+00 | 9.61e-01(+) | 9.61e-01(+)
E2006-2000-1000 1.9e+01 | 20 | 6.38¢-01 6.45¢-01 | 7.61e-01 | 6.38¢-01 0.00e+00 1.30e-03(+) | 1.30e-03(+)

MNIST-60000-784 -3.5e+05 | 20 | 1.25e+02 | 3.54e+05 | 3.54e+05 | 3.54e+05 | 2.02e+02 | 0.00e+00(+) | 4.33e+04(+)
2

Gisette-3000-1000 -1.1e+06 | 20 | 2.50e+04 | 4.55e+05 | 8.95e+04 | 3.55e+05 | 0.00e+00 | 1.38e+04(+) | 3.72e+04(+)
CnnCaltech-3000-1000 | -5.1e+03 | 20 | 7.47e+01 1.17e+01 1.47e+03 | 1.07e-05 4.52e+01 6.77e+01(+) | 0.00e+00(+)
Cifar-1000-1000 -1.5e+05 | 20 | 4.40e+03 | 1.02e+04 | 1.48e+04 | 3.16e-01 | 2.75¢+03 | 3.73e+03(+) | 0.00e+00(+)
randn-500-1000 -2.6e+04 | 20 | 2.78e+01 | 6.97¢+00 | 4.13e+02 | 5.23e-04 7.67e+01 2.66e+01(+) | 0.00e+00(+)
w1a-2477-300 -1.2e+04 [ 100 | I.T1e+03 [ 6.63c+02 [ 4.41e+03 [ 2.20e+03 [ 0.00e+00 [ 9.60e+02(+) | I.14e+03(+)
TDT2-500-1000 9.5e+01 | 100 | 4.45¢+00 | 5.91e+00 | 3.90e+00 | 4.45e+00 | 0.00e+00 | 3.43e-03(+) | 3.43e-03(+)

20News-8000-1000 9.8e+01 | 100 | 9.26e-01 | 4.77e+00 | 7.06e+01 | 9.26e-01 0.00e+00 | 9.23e-04(+) | 9.23e-04(+)
sector-6412-1000 1.6e+01 | 100 | 7.45e+01 | 6.46e+01 | 6.12e+01 | 7.45e+01 | 0.00e+00 | 2.65e-01(+) | 2.65e-01(+)
E2006-2000-1000 9.9e+01 | 100 1.79e+00 | 3.67e+02 | 6.72¢-01 0.00e+00 | 3.03e-04(+) | 3.03e-04(+)
MNIST-60000-784 -4.0e+05 | 100 | 1. 7.60e+04 | 2.04e+05 | 2.09e+05 | 0.00e+00 | 1.10e+04(+) | 9.39e+04(+)
Gisette-3000-1000 -1.2e+06 | 100 | 3.95¢+04 | 2.65e+05 | 1.16e+05 | 3.13e+05 | 0.00e+00 | 3.52e+03(+) | 6.23e+04(+)
CnnCaltech-3000-1000 | -6.8e+03 | 100 | 5.46e+02 | 0.00e+00 | 4.43e+03 | 4.48¢+02 | 1.55e+03 | 5.44e+02(+) | 4.47e+02(+)

Cifar-1000-1000 -1.5e+05 | 100 | 1.08e+02 | 4.95e+04 | 9.99e+03 | 1.13e+04 | 4.78¢+03 | 0.00e+00(+) | 9.25e+03(+)

randn-500-1000 -1.0e+05 | 100 | 1.31e+02 | 0.00e+00 | 1.50e+03 | 1.08e+00 | 2.23e+04 | 1.31e+02(+) 1.08e+00
A = 1.00, time limit=60

wla-2477-300 -57e+03 | 10 | 2.54e+01 | 4.71e+03 | 4.85e+03 | 4.71e+03 | 0.00e+00 [ 2.0Te+01(+) | 4.35e+01(+)

TDT2-500-1000 6.6e+00 | 10 | 3.40e+00 | 3.40e+00 | 1.51e+00 | 3.40e+00 | 0.00e+00 | 3.09e-02(+) | 3.09e-02(+)

20News-8000-1000 8.5e+00 | 10 | 1.49e+00 | 1.50e+00 | 1.30e+00 | 1.49e+00 | 0.00e+00 | 3.07e-02(+) | 3.07e-02(+)
sector-6412-1000 -2.2e+01 | 10 | 3.00e+01 | 3.01e+01 | 1.63e+01 | 3.00e+01 | 0.00e+00 3.54e-01(+) | 3.54e-01(+)
E2006-2000-1000 9.4e+00 | 10 | 6.18e-01 | 6.21e-01 1.61e-01 | 6.18e-01 | 0.00e+00 1.59e-03(+) | 1.59e-03(+)
MNIST-60000-784 -3.1e+05 | 10 | 1.98e+02 | 3.13e+05 | 3.13e+05 | 3.13e+05 | 0.00e+00 | 1.66e+02(+) | 1.15e+04(+)

Gisette-3000-1000 -1.1e+06 | 10 | 2.51e+04 | 3.21e+05 | 7.62e+04 | 4.52¢+05 | 0.00e+00 | 1.06e+04(+) | 1.92e+04(+)
CnnCaltech-3000-1000 | -4.2e+03 | 10 | 2.97e+01 | 1.77e+00 | 9.34e+02 | 3.44e-08 1.19e+01 | 2.56e+01(+) 0.00e+00
Cifar-1000-1000 -1.4e+05 | 10 | 2.79e+03 | 0.00e+00 | 1.22e+04 | 4.22¢+00 | 6.36e+01 | 1.60e+03(+) | 4.19e+00(+)
randn-500-1000 -1.3e+04 | 10 | 2.87e+01 | 1.76e+00 | 2.52e+02 | 8.33e-09 | 6.36e+00 | 2.72e+01(+) 0.00e+00
w1a-2477-300 -7.1e+03 | 20 | 9.14e+01 | 5.96e+03 | 6.06e+03 | 5.95e+03 | 0.00e+00 | 5.89e+01(+) | 1.49e+02(+)
TDT2-500-1000 1.6e+01 | 20 | 3.75e+00 | 3.76e+00 | 1.89¢+00 | 3.75e+00 | 0.00e+00 1.10e-02(+) | 1.10e-02(+)

20News-8000-1000 1.8e+01 | 20 | 1.66e+00 | 1.70e+00 | 5.55e+00 | 1.66e+00 | 0.00e+00 1.08e-02(+) | 1.08e-02(+)
sector-6412-1000 -2.6e+01 | 20 | 4.27e+01 | 2.93e+01 | 3.07e+01 | 4.27e+01 | 0.00e+00 | 1.22e+00(+) | 1.22e+00(+)
E2006-2000-1000 1.9e+01 | 20 | 6.38¢-01 6.41e-01 | 7.62e-01 | 6.38¢-01 0.00e+00 1.70e-03(+) | 1.70e-03(+)
MNIST-60000-784 -3.5e+05 | 20 | 3.33e+02 | 3.55e+05 | 3.55e+05 | 3.55¢+05 | 0.00e+00 | 2.09e+02(+) | 4.30e+04(+)
Gisette-3000-1000 -1.1e+06 | 20 | 3.0le+04 | 3.92e+05 | 9.47e+04 | 5.14e+05 | 0.00e+00 | 1.86e+04(+) | 3.99e+04(+)

CnnCaltech-3000-1000 | -5.1e+03 | 20 | 7.53e+01 | 1.16e+01 | 1.47e+03 | 1.57¢-05 | 3.28e+01 | 6.83e+01(+) | 0.00e+00(+)
Cifar-1000-1000 -1.5e+05 | 20 | 4.44e+03 | 0.00e+00 | 1.48e+04 | 2.72e+01 1.53e+03 | 3.80e+03(+) | 2.71e+01(+)
randn-500-1000 -2.6e+04 | 20 | 2.85e+01 | 7.30e+00 | 4.14e+02 | 1.32e-07 | 2.91e+01 | 2.74e+01(+) 0.00e+00
wla-2477-300 -1.2e+04 | 100 | 1.16e+03 | 7.00c+02 | 4.46e+03 | 1.55¢+03 | 0.00e+00 [ 1.0Te+03(+) | 9.42¢+02(+)
TDT2-500-1000 9.5e+01 | 100 | 4.45¢+00 | 5.14e+00 | 3.90e+00 | 4.45e+00 | 0.00e+00 | 4.80e-03(+) | 4.80e-03(+)

20News-8000-1000 9.8e+01 | 100 | 9.26e-01 | 2.71e+00 | 7.06e+01 | 9.26e-01 0.00e+00 1.20e-03(+) | 1.20e-03(+)
sector-6412-1000 1.6e+01 | 100 | 7.45¢+01 | 6.25e+01 | 6.13¢+01 | 7.45e+01 | 0.00e+00 | 2.94e-01(+) | 2.94e-01(+)

E2006-2000-1000 9.9e+01 | 100 | 6.72e-01 1.24e+00 | 3.67e+02 | 6.72¢-01 0.00e+00 | 4.65e-04(+) | 4.65e-04(+)
MNIST-60000-784 -4.1e+05 | 100 | 2.29e+04 | 6.95e+04 | 2.13e+05 | 2.14e+05 | 0.00e+00 | 2.00e+04(+) | 9.80e+04(+)
Gisette-3000-1000 -1.2e+06 | 100 | 5.38¢+04 | 4.49e+05 | 1.30e+05 | 3.25¢+05 | 0.00e+00 | 1.79e+04(+) | 7.67e+04(+)
CnnCaltech-3000-1000 | -6.8e+03 | 100 | 5.51e+02 | 0.00e+00 | 4.43e+03 | 2.67e+02 | 1.13e+03 | 5.49e+02(+) 2.67e+02
Cifar-1000-1000 -1.5e+05 | 100 | 1.08e+02 | 4.0le+04 | 9.99e+03 | 1.99e+03 | 2.42e+03 | 0.00e+00(+) | 1.71e+03(+)
randn-500-1000 -1.0e+05 | 100 | 1.53e+02 | 1.56e+01 | 1.53e+03 | 3.45¢-03 1.04e+04 | 1.53e+02(+) | 0.00e+00(+)

Table 6: Comparisons of objective values (F'(X) — Fyn) of L1 norm-based SPCA for all the
compared methods with A = 1. The 1°¢, 2"¢, and 37 best results are colored with red, green and
blue, respectively. If the objective values of ‘LADMM+OBCD-R’ (or ‘ManPG+OBCD-R’) are
smaller than those of ‘LADMM’ (or ‘ManPG’) by a margin of 0.1 X a, where a represents the
objective values of ‘LADMM’ (or ‘ManPG’), they will be marked with (+).

43



data-m-n ‘ Fain ‘ v ‘LADMM ‘ RSubGrad | ADMM ‘ ManPG ‘OBCD—OR‘ R ‘ R

X = 100.00, Gme Tmii=10
WIa-2477300 | -3.00%03 | 10 | 9.056+02 | 348¢+03 | 3.57¢+03 | 3576403 | 0.006700 | 3.74¢501(H) | 136707(H)
TDT2-500-1000 | 10e+03 | 10 | 324e+01 | 1.64e+02 | 34000 | 31406400 | 0.00e+00 | 290e+01(+) | 081e-02(+)

20News-8000-1000 1.0e+03 10 | 6.88e+01 | 1.11e+03 | 1.49¢+00 | 1.49¢+00 | 0.00e+00 | 3.76e+01(+) | 3.07e-02(+)
sector-6412-1000 9.7e+02 10 | 1.55e+01 8.08e+02 | 3.00e+01 | 3.00e+01 0.00e+00 3.21e-01(+) | 3.68¢-01(+)
E2006-2000-1000 1.0e+03 10 Te+01 | 4.69e+02 | 6.18¢-01 | 6.18e-01 0.00e+00 1.01e+01(+) | 1.59e-03(+)
MNIST-60000-784 -3.0e+05 | 10 3e+02 | 3.00e+05 | 3.00e+05 | 3.00e+05 | 0.00e+00 | 6.65e¢+02(+) | 7.27e+03(+)
Gisette-3000-1000 -1.1e+06 | 10 | 2.35e+04 | 4.70e+05 | 6.42e+04 | 3.99e+05 | 0.00e+00 1.27e+04(+) | 1.43e+04(+)
CnnCaltech-3000-1000 | 5.9e+02 | 10 | 2.32e+02 | 1.06e+03 | 2.90e+02 | 2.90e+02 | 0.00e+00 | 7.90e+01(+) | 3.80e+00(+)

Cifar-1000-1000 -1.3e+05 | 10 | 2.93e+02 | 3.78e+04 | 8.94e+03 | 7.45¢+03 | 1.90e+03 | 0.00e+00(+) | 5.76e+03(+)
randn-500-1000 -2.0e+03 | 10 | 5.40e+02 | 1.17e+03 | 6.68e+02 | 5.12e+02 | 0.00e+00 | 1.57e+02(+) | 5.72e+00(+)
w1la-2477-300 -3.3e+03 | 20 | 1.72e+03 | 4.45¢+03 | 4.45¢+03 | 4.45e+03 | 5.59¢+01 1.07e+02(+) | 0.00e+00(+)
TDT2-500-1000 2.0e+03 | 20 | 2.71e+02 | 8.34e+02 | 3.75¢+00 | 3.75¢+00 | 0.00e+00 | 2.09e+02(+) | 1.10e-02(+)
20News-8000-1000 2.0e+03 | 20 | 1.59e+02 | 2.90e+03 | 1.66e+00 | 1.66e+00 | 0.00e+00 | 7.94e+01(+) | 1.30e-02(+)

sector-6412-1000 2.0e+03 | 20 | 9.94e+01 | 2.45e+03 | 4.27e+01 | 4.27e+01 | 0.00e+00 | 4.21e+01(+) | 1.19e+00(+)
E2006-2000-1000 2.0e+03 | 20 | 1.21e+02 | 1.11e+03 | 6.38¢-01 | 6.38¢-01 0.00e+00 | 8.05e+01(+) | 1.83e-03(+)
MNIST-60000-784 -3.3e+05 | 20 | 3.28¢+03 | 3.31e+05 | 3.31e+05 | 3.31e+05 | 0.00e+00 | 2.11e+03(+) | 3.82e+04(+)
Gisette-3000-1000 -1.1e+06 | 20 | 2.30e+04 | 4.72e+05 | 7.61e+04 | 3.72e+05 | 0.00e+00 | 1.27e+04(+) | 3.33e+04(+)
CnnCaltech-3000-1000 | 1.4e+03 | 20 | 2.46e+02 | 3.72e+03 | 2.66e+03 | 3.90e+02 | 0.00e+00 | 3.32e+01(+) | 4.63e+00(+)

Cifar-1000-1000 -1.3e+05 | 20 | 3.42¢+02 | 5.36e+04 | 1.35e+04 | 1.30e+04 | 1.96e+03 | 0.00e+00(+) | 1.06e+04(+)
randn-500-1000 -3.9e+03 | 20 | 1.25e+03 | 3.69e+03 | 8.33e+02 | 8.19e+02 | 0.00e+00 | 5.13e+02(+) | 1.47e+01(+)

w1a-2477-300 -1.7e+03 | 100 | 5.04e+03 | 4.60e+03 | 7.36e+03 | 5.29¢+03 | 1.07¢+02 [ 5.22e+01(+) | 0.00e+00(+)
TDT2-500-1000 1.0e+04 | 100 | 1.09e+03 | 2.73e+04 | 4.45¢+00 | 4.45¢+00 1.37e-03 | 8.51e+02(+) | 0.00e+00(+)

20News-8000-1000 1.0e+04 | 100 | 8.15e+02 | 5.60e+04 | 9.25¢-01 | 9.25¢-01 3.90e-04 | 6.68e+02(+) | 0.00e+00(+)
sector-6412-1000 9.9e+03 | 100 | 6.26e+01 | 5.12e+04 | 7.43e+01 | 7.43e+01 | 0.00e+00 | 8.32¢+00(+) | 3.75¢-02(+)
E2006-2000-1000 1.0e+04 | 100 | 1.09e+03 | 3.39e+04 | 6.71e-01 | 6.71e-01 7.81e-04 | 9.16e+02(+) | 0.00e+00(+)
MNIST-60000-784 -3.4e+05 | 100 | 3.32e+04 | 1.24e+05 | 1.57e+05 | 1.75e+05 | 0.00e+00 | 2.70e+04(+) | 6.24e+04(+)
Gisette-3000-1000 -1.1e+06 | 100 | 3.90e+04 | 5.50e+05 | 1.05e+05 | 3.07e+05 | 9.59¢+02 | 0.00e+00(+) | 6.87e+04(+)
CnnCaltech-3000-1000 | 7.8e+03 | 100 | 9.37e+02 | 3.93e+04 | 1.81e+03 | 9.92e+02 | 1.88¢+00 | 6.63e+01(+) | 0.00e+00(+)

)
Cifar-1000-1000 -1.2e+05 | 100 | 2.86e+02 | 1.32e+05 | 3.72e+04 | 5.68e+04 | 2.65¢+03 | 0.00e+00(+) | 2.62e+04(+)
randn-500-1000 -1.8e+04 | 100 | 3.78e+03 | 7.11e+04 | 2.74e+03 | 2.74e+03 | 2.73e+00 | 1.67e+03(+) | 0.00e+00(+)
A =100.00, time limit=30
w1a-2477-300 -3.0e+03 | 10 | 9.10e+02 | 3.49e+03 | 3.58e+03 | 3.58e+03 | 0.00e+00 [ 4.31e+01(+) | 1.73e+01(+)
TDT2-500-1000 1.0e+03 | 10 | 3.24e+01 | 7.93e+01 | 3.40e+00 | 3.40e+00 | 0.00e+00 | 2.90e+01(+) | 3.09e-02(+)
20News-8000-1000 1.0e+03 | 10 | 6.88e+01 | 3.86e+02 | 1.49e+00 | 1.49¢+00 | 0.00e+00 | 3.76e+01(+) | 3.07e-02(+)

sector-6412-1000 9.7e+02 | 10 | 1.55e+01 | 3.52e+02 | 3.00e+01 | 3.00e+01 | 0.00e+00 | 3.21e-01(+) | 3.68e-01(+)
E2006-2000-1000 1.0e+03 | 10 | 4.77e+01 | 2.10e+02 | 6.18¢-01 | 6.18¢-01 0.00e+00 | 1.01e+01(+) | 1.59¢-03(+)
MNIST-60000-784 -3.0e+05 | 10 | 1.33¢+03 | 3.0le+05 | 3.01e+05 | 3.0le+05 | 0.00e+00 | 1.25e+03(+) | 7.85e+03(+)
Gisette-3000-1000 -1.1e+06 | 10 | 2.27e+04 | 4.22e+05 | 6.36e+04 | 2.31e+05 | 0.00e+00 | 1.21e+04(+) | 1.58e+04(+)
CnnCaltech-3000-1000 | 5.9e+02 | 10 | 2.32e+02 | 4.55¢+02 | 2.90e+02 | 2.90e+02 | 0.00e+00 | 7.90e+01(+) | 3.80e+00(+)

Cifar-1000-1000 -1.3e+05 | 10 | 1.37e+03 | 2.98e+01 | 1.00e+04 | 6.75¢+01 | 2.99e+03 | 1.07e+03(+) | 0.00e+00(+)
randn-500-1000 -2.0e+03 | 10 | 541e+02 | 4.89e+02 | 6.69e+02 | 5.13¢+02 | 0.00e+00 | 1.57e+02(+) | 7.08e+00(+)

w1a-2477-300 -3.3e+03 | 20 | 1.72e+03 | 4.44e+03 | 4.45¢+03 | 4.45¢+03 | 3.07c+01 1.07e+02(+) | 0.00e+00(+)
TDT2-500-1000 2.0e+03 | 20 | 2.71e+02 | 3.75e+02 | 3.75¢+00 | 3.75e+00 | 0.00e+00 | 2.09e+02(+) | 1.10e-02(+)

20News-8000-1000 2.0e+03 | 20 | 1.59e+02 | 1.00e+03 | 1.66e+00 | 1.66e+00 | 0.00e+00 | 7.93e+01(+) | 1.08e-02(+)
sector-6412-1000 2.0e+03 | 20 | 9.94e+01 | 7.47e+02 | 4.27e+01 | 4.27e+01 | 0.00e+00 | 4.21e+01(+) | 1.19e+00(+)
E2006-2000-1000 2.0e+03 | 20 | 1.21e+02 | 5.19e+02 | 6.38¢-01 | 6.38e-01 0.00e+00 | 8.05e+01(+) | 1.83e-03(+)
MNIST-60000-784 -3.3e+05 | 20 | 4.26e+03 | 3.32e+05 | 3.32e+05 | 3.32¢+05 | 0.00e+00 | 3.09¢+03(+) | 3.80e+04(+)

Gisette-3000-1000 -1.1e+06 | 20 | 2.66e+04 | 4.51e+05 | 7.96e+04 | 3.60e+05 | 0.00e+00 | 1.60e+04(+) | 3.52e+04(+)
CnnCaltech-3000-1000 | 1.4e+03 | 20 | 2.46e+02 | 1.16e+03 | 2.65e+03 | 3.90e+02 | 0.00e+00 | 3.29e+01(+) | 4.37e+00(+)
Cifar-1000-1000 -1.3e+05 | 20 | 3.42¢+02 | 1.24e+04 | 1.35e+04 | 7.90e+03 | 1.94¢+03 | 0.00e+00(+) | 7.12e+03(+)
randn-500-1000 -3.9e+03 | 20 | 1.26e+03 | 1.31e+03 | 8.40e+02 | 8.26e+02 | 0.00e+00 | 4.98e+02(+) | 2.17e+01(+)
w1la-2477-300 -1.6e+03 | 100 | 4.99e+03 | 2.58e+03 5.24e+03 | 3.09e+01 | 0.00e+00(+) 58e+01(+)
TDT2-500-1000 1.0e+04 | 100 | 1.08e+03 | 1.13e+04 4.45¢+00 | 0.00e+00 | 9.69e+02(+) | 4.80e-03(+)

20News-8000-1000 1.0e+04 | 100 | 8.15e+02 | 2.28e+04
sector-6412-1000 9.9e+03 | 100 | 6.25e+01 | 2.17e+04
E2006-2000-1000 1.0e+04 | 100 | 1.08e+03 | 1.15e+04
MNIST-60000-784 -3.5e+05 | 100 | 4.43e+04 | 8.22e+04
Gisette-3000-1000 -1.1e+06 | 100 | 5.71e+04 | 4.81e+05
CnnCaltech-3000-1000 | 7.8e+03 | 100 | 9.39e+02 | 2.52e+04

9.26e-01 0.00e+00 | 6.68e+02(+) | 1.41e-03(+)
7.45e+01 | 0.00e+00 | 8.27e+00(+) | 2.97e-01(+)
6.72e-01 0.00e+00 | 9.06e+02(+) | 4.94e-04(+)
1.69e+05 | 0.00e+00 | 3.81e+04(+) | 7.46e+04(+)
3.23e+05 | 0.00e+00 | 1.81e+04(+) | 8.55e+04(+)
9.93e+02 | 0.00e+00 | 6.75¢+01(+) | 1.29e+00(+)

Cifar-1000-1000 -1.2e+05 | 100 | 2.97e+02 | 8.07e+04 5.66e+04 | 2.28c¢+03 | 0.00e+00(+) | 2.58e+04(+)

randn-500-1000 -1.8e+04 | 100 | 3.80e+03 | 2.57e+04 | 2.75e+03 | 2.75¢+03 | 0.00e+00 | 1.64e+03(+) | 1.20e+01(+)
A =100.00, time limit=60

w1a-2477-300 -3.0e+03 | 10 | 9.08¢+02 | 3.49¢+03 | 3.58¢+03 | 3.58¢+03 | 0.00e+00 [ 4.10e+01(+) | T.54e+01(+)

TDT2-500-1000 1.0e+03 | 10 | 3.23e+01 | 2.86e+01 | 3.40e+00 | 3.40e+00 | 0.00e+00 | 2.90e+01(+) | 3.09e-02(+)

20News-8000-1000 1.0e+03 | 10 | 6.88e+01 | 1.03e+02 | 1.49¢+00 | 1.49¢+00 | 0.00e+00 | 3.76e+01(+) | 3.07e-02(+)
sector-6412-1000 9.7e+02 | 10 | 1.55e+01 | 1.53e+02 | 3.00e+01 | 3.00e+01 | 0.00e+00 | 3.21e-01(+) | 3.68e-01(+)
E2006-2000-1000 1.0e+03 | 10 | 4.77e+01 | 8.87e+01 | 6.18e-01 | 6.18e-01 0.00e+00 | 1.01e+01(+) | 1.59e-03(+)
MNIST-60000-784 -3.0e+05 | 10 | 1.18e+03 | 3.01e+05 | 3.01e+05 | 3.01e+05 | 0.00e+00 | 1.09e+03(+) | 7.17e+03(+)
Gisette-3000-1000 -1.1e+06 | 10 | 1.28e+04 | 3.01e+05 | 5.40e+04 | 3.00e+05 | 0.00e+00 | 2.18e+03(+) | 6.93e+03(+)
CnnCaltech-3000-1000 | 6.0e+02 | 10 | 2.28e+02 | 3.15e+02 | 2.86e+02 | 2.86e+02 | 1.57e+01 | 6.79e+01(+) | 0.00e+00(+)

Cifar-1000-1000 -1.3e+05 | 10 | 1.57e+03 | 4.72¢+01 | 1.02e+04 | 3.31e+01 | 3.11e+03 | 1.28e+03(+) | 0.00e+00(+)
randn-500-1000 -2.0e+03 | 10 | 5.41e+02 | 3.71e+02 | 6.69e+02 | 5.13e+02 | 0.00e+00 | 1.58e+02(+) | 7.08e+00(+)
w1a-2477-300 -3.3e+03 | 20 | 1.72e+03 | 4.44e+03 | 4.45e+03 | 4.45e+03 | 3.85e+01 1.07e+02(+) | 0.00e+00(+)
TDT2-500-1000 2.0e+03 | 20 | 2.71e+02 | 7.21e+01 | 3.75¢+00 | 3.75¢+00 | 0.00e+00 | 2.09e+02(+) | 1.10e-02(+)
20News-8000-1000 2.0e+03 | 20 | 1.59e+02 | 4.86e+02 | 1.66e+00 | 1.66e+00 | 0.00e+00 | 7.93e+01(+) | 1.08e-02(+)

sector-6412-1000 2.0e+03 | 20 | 9.93e+01 | 4.84e+02 | 4.27e+01 | 4.27e+01 | 0.00e+00 | 4.20e+01(+) | 1.19e+00(+)
E2006-2000-1000 2.0e+03 | 20 | 1.20e+02 | 2.25e+02 | 6.38¢-01 | 6.38¢-01 0.00e+00 | 8.05e+01(+) | 1.70e-03(+)
MNIST-60000-784 -3.3e+05 | 20 | 4.84e+03 | 3.32e+05 | 3.32e+05 | 3.32e+05 | 0.00e+00 | 3.65e+03(+) | 3.83e+04(+)
Gisette-3000-1000 -1.1e+06 | 20 | 2.49e+04 | 3.82e+05 | 7.81e+04 | 3.36e+05 | 0.00e+00 | 1.44e+04(+) | 3.52e+04(+)
CnnCaltech-3000-1000 | 1.4e+03 | 20 | 2.46e+02 | 7.54e+02 | 2.65¢+03 | 3.90e+02 | 0.00e+00 | 3.32e+01(+) | 4.63e+00(+)

Cifar-1000-1000 -1.3e+05 | 20 | 1.18e+03 | 0.00e+00 | 1.43e+04 | 5.38e+02 | 2.66e+03 43e+02(+) | 3.75e+02(+)
randn-500-1000 -3.9e+03 | 20 | 1.26e+03 | 9.29e+02 | 8.40e+02 | 8.26e+02 | 0.00e+00 | 5.05e+02(+) | 2.17e+01(+)
wla-2477-300 -1.6e+03 | 100 | 4.99¢+03 | 2.04e+03 | 7.31e+03 | 5.24e+03 | 1.13¢+01 [ 0.00e+00(+) | 2.47e+01(+)
TDT2-500-1000 1.0e+04 | 100 | 1.08e+03 | 3.86e+03 | 4.45¢+00 | 4.45¢+00 | 0.00e+00 | 9.69e+02(+) | 4.80e-03(+)

20News-8000-1000 1.0e+04 | 100 | 8.15e+02 | 1.19e+04 | 9.26e-01 | 9.26e-01 0.00e+00 | 6.68e+02(+) | 1.43e-03(+)
sector-6412-1000 9.9¢+03 | 100 | 6.25¢+01 | 1.09¢+04 | 7.45e+01 | 7.45¢+01 | 0.00e+00 | 8.27¢+00(+) | 2.97e-01(+)
E2006-2000-1000 1.0e+04 | 100 | 1.08e+03 | 5.83e+03 | 6.72e-01 | 6.72e-01 0.00e+00 | 9.06e+02(+) | 4.94e-04(+)
MNIST-60000-784 -3.6e+05 | 100 | 5.10e+04 | 6.43e+04 | 1.75e+05 | 1.62¢+05 | 0.00e+00 | 4.48e+04(+) | 7.91e+04(+)

Gisette-3000-1000 -1.1e+06 | 100 | 6.56e+04 | 4.70e+05 | 1.32e+05 | 3.29¢+05 | 0.00e+00 | 2.66e+04(+) | 9.34e+04(+)
CnnCaltech-3000-1000 | 7.8e+03 | 100 | 9.39e+02 | 1.39e+04 | 1.76e+03 | 9.93e+02 | 0.00e+00 | 6.77e+01(+) | 1.42e+00(+)
Cifar-1000-1000 -1.2e+05 | 100 | 2.86e+02 | 6.0le+04 | 3.72e+04 | 5.64e+04 | 2.23¢+03 | 0.00e+00(+) | 2.61e+04(+)
randn-500-1000 -1.8e+04 | 100 | 3.78e+03 | 1.49e+04 | 2.74e+03 | 2.74e+03 | 7.43e+00 | 1.62e+03(+) | 0.00e+00(+)

Table 7: Comparisons of objective values (F(X) — Fpin) of L; norm-based SPCA for all the
compared methods with A = 100. The 15t, 274 and 374 best results are colored with red, green
and blue, respectively. If the objective values of ‘LADMM+OBCD-R’ (or ‘ManPG+OBCD-R”)
are smaller than those of ‘LADMM’ (or ‘ManPG’) by a margin of 0.1 x a, where a represents the
objective values of ‘LADMM’ (or ‘ManPG’), they will be marked with (+).
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N . ’ LADMM ManPG
data-m-n ‘ Frin ‘ T ‘ LADMM ‘ RSubGrad ‘ ADMM ‘ ManPG ‘ OBCD-OR ‘ + OBCD-R ‘ +OBCD-R
A =1000.00, time limit=10
wla-2477-300 7.0e+03 | 10 [ 3.03¢+02 | 2.81e+03 [ 2.59¢+03 | 2.59¢+03 | 0.00e+00 [ 0.00e+00(+) | 0.00e+00(+)
TDT2-500-1000 1.0e+04 | 10 | 1.24e+03 | 1.39e+04 | 3.40e+00 | 3.40e+00 | 0.00e+00 | 5.21e+02(+) | 3.09e-02(+)

20News-8000-1000 1.0e+04 | 10 | 8.97e+02 | 7.55e+04 | 1.49e+00 | 1.49¢+00 | 0.00e+00 | 3.20e+02(+) | 3.07e-02(+)
sector-6412-1000 1.0e+04 | 10 | 2.88e+01 | 7.59e+04 | 3.00e+01 | 3.00e+01 | 0.00e+00 1.29e-01(+) | 3.68e-01(+)
E2006-2000-1000 1.0e+04 | 10 | 3.88e+02 | 3.77e+04 | 6.18¢-01 | 6.18e-01 0.00e+00 | 3.87e+02(+) | 1.59-03(+)
MNIST-60000-784 -22e4+05 | 10 | 1.69e+02 | 2.27e+05 | 2.27e+05 | 2.27e+05 | 1.71e+04 | 0.00e+00(+) | 9.07e+03(+)

Gisette-3000-1000 -1.0e+06 | 10 | 2.26e+04 | 5.38e+05 | 6.58e+04 | 4.70e+05 | 0.00e+00 | 1.61e+04(+) | 4.39e+04(+)
CnnCaltech-3000-1000 | 9.6e+03 | 10 | 1.06e+02 | 7.0le+04 | 1.20e+03 | 2.90e+02 | 0.00e+00 | 0.00e+00(+) | 3.80e+00(+)
Cifar-1000-1000 -9.2e+04 | 10 | 1.89¢+03 | 1.14e+05 | 0.00e+00 | 1.00e+05 | 9.99e+04 | 1.80e+03(+) | 9.99e+04(+)
randn-500-1000 7.0e+03 | 10 | 3.66e+02 | 8.30e+04 | 3.14e+04 | 5.11e+02 | 0.00e+00 | 8.04e+00(+) | 4.69¢+00(+)
wla-2477-300 1.5e+04 | 20 [ 5.30e+02 | 5.72e+03 [ 3.90e+03 | 3.90e+03 [ 0.00e+00 [ 0.00e+00(+) | 0.00e+00(+)
TDT2-500-1000 2.0e+04 | 20 | 1.40e+03 | 7.01le+04 | 3.75e+00 | 3.75¢+00 | 0.00e+00 | 9.85e+02(+) | 1.10e-02(+)

20News-8000-1000 2.0e+04 | 20 | 1.45e+03 | 2.56e+05 | 1.66e+00 | 1.66e+00 | 0.00e+00 | 1.45e+03(+) | 1.30e-02(+)
sector-6412-1000 2.0e+04 | 20 | 6.06e+02 | 2.06e+05 | 4.27e+01 | 4.27e+01 | 0.00e+00 | 1.37e+00(+) | 1.19e+00(+)
E2006-2000-1000 2.0e+04 | 20 | 1.65e+03 | 8.70e+04 | 6.38e-01 | 6.38e-01 0.00e+00 | 7.18e+02(+) | 1.83e-03(+)
MNIST-60000-784 -2.2e+05 | 20 | 3.85¢+03 | 2.41e+05 | 2.41e+05 | 2.41e+05 | 2.71e+04 | 0.00e+00(+) | 3.00e+04(+)
Gisette-3000-1000 -9.9e+05 | 20 | 1.4le+04 | 6.98e+05 | 1.15e+05 | 3.45e+05 | 0.00e+00 | 2.26e+03(+) | 9.40e+04(+)
CnnCaltech-3000-1000 | 1.9e+04 | 20 | 2.01e+02 | 2.05¢+05 | 8.77e+02 | 3.90e+02 | 0.00e+00 | 8.32¢-01(+) | 4.37e+00(+)

Cifar-1000-1000 -8.1e+04 | 20 | 1.52e+02 | 2.22e+05 | 1.04e+05 | 9.83e+04 | 9.72¢+04 | 0.00e+00(+) | 9.72e+04(+)
randn-500-1000 1.4e+04 | 20 | 4.49e+02 | 1.98e+05 | 3.61e+04 | 8.21e+02 | 0.00e+00 | 1.10e+01(+) | 1.69e+01(+)

wla-2477-300 8.8e+04 | 100 | 3.43e+03 | 2.56e+05 | 8.92e+03 | 6.89e+03 | 3.00e+00 | 0.00e+00(+) | 0.00e+00(+)
TDT2-500-1000 1.0e+05 | 100 | 6.91e+03 | 1.10e+06 | 4.45¢+00 | 4.45¢+00 | 4.80e-03 | 5.95e+03(+) | 0.00e+00(+)

20News-8000-1000 1.0e+05 | 100 | 3.61e+03 | 1.88e+06 .25¢e-01 1.01e-03 | 3.53e+03(+) | 0.00e+00(+)
sector-6412-1000 1.0e+05 | 100 | 4.16e+03 | 1.79e+06 7.42¢+01 8.04e-01 3.46e+03(+) | 0.00e+00(+)
E2006-2000-1000 1.0e+05 | 100 | 4.18e+03 | 1.19e+06 | 6.71e-01 | 6.71e-01 1.50e-03 | 4.18e+03(+) | 0.00e+00(+)
MNIST-60000-784 -1.7e+05 | 100 | 5.23e+04 | 1.05e+06 | 1.02e+05 | 2.72e+05 | 1.05¢+04 | 0.00e+00(+) | 5.25e+03(+)
Gisette-3000-1000 -9.9e+05 | 100 | 5.95¢+04 | 2.41e+06 | 4.30e+05 | 5.84e+05 | 3.49¢+04 | 0.00e+00(+) | 3.06e+05(+)
CnnCaltech-3000-1000 | 9.8e+04 | 100 | 7.61e+02 | 1.90e+06 | 1.40e+03 | 9.92e+02 | 3.59¢+00 | 0.00e+00(+) | 4.00e-02(+)

01

Cifar-1000-1000 -2.5e+03 | 100 | 1.28e+03 | 1.94e+06 | 8.69e+04 | 8.69e+04 | 83le+04 | 0.00e+00(+) | 8.31e+04(+)

randn-500-1000 7.2e+04 | 100 | 2.91e+03 | 1.90e+06 | 2.76e+05 | 2.74e+03 | 7.14e+00 | 6.87¢+02(+) | 0.00e+00(+)
= 1000.00, time limit=30

w1la-2477-300 7.0e+03 | 10 | 3.03e+02 | 2.64e+03 | 2.59¢+03 | 2.59¢+03 | 0.00e+00 | 0.00e+00(+) | 0.00e+00(+)

TDT2-500-1000 1.0e+04 | 10 | 1.24e+03 | 5.07e+03 | 3.40e+00 | 3.40e+00 | 0.00e+00 | 5.20e+02(+) | 3.09e-02(+)

20News-8000-1000 1.0e+04 | 10 | 8.96e+02 | 3.10e+04 | 1.49¢+00 | 1.49¢+00 | 0.00e+00 | 3.20e+02(+) | 3.07e-02(+)
sector-6412-1000 1.0e+04 | 10 | 2.88e+01 | 2.42e+04 | 3.00e+01 | 3.00e+01 | 0.00e+00 1.29e-01(+) | 3.68e-01(+)
E2006-2000-1000 1.0e+04 | 10 | 3.87e+02 | 1.26e+04 | 6.18¢-01 | 6.18e-01 0.00e+00 | 3.87e+02(+) | 1.59¢-03(+)
MNIST-60000-784 -2.2e+05 | 10 | 1.72e+02 | 2.27e+05 | 2.27e+05 | 2.27e+05 | 1.68e+04 | 0.00e+00(+) | 8.98e+03(+)
Gisette-3000-1000 -1.0e+06 | 10 | 2.41e+04 | 4.51e+05 | 6.72e+04 | 2.94e+05 | 0.00e+00 | 1.76e+04(+) | 3.24e+04(+)
CnnCaltech-3000-1000 | 9.6e+03 | 10 | 1.06e+02 | 2.33e+04 | 1.19e+03 | 2.90e+02 | 0.00e+00 | 0.00e+00(+) | 3.80e+00(+)

Cifar-1000-1000 -9.2e+04 | 10 | 1.89e+03 | 2.35e+04 | 0.00e+00 | 1.00e+05 | 9.99e+04 | 1.80e+03(+) | 9.99e+04(+)
randn-500-1000 7.0e+03 | 10 | 3.66e+02 | 2.66e+04 | 3.10e+04 | 5.11e+02 | 0.00e+00 | 5.13e+00(+) | 4.69e+00(+)
wla-2477-300 1.5e+04 | 20 .30e+02 | 4.27e+03 | 3.90e+03 | 3.90e+03 | 0.00e+00 | 0.00e+00(+) | 0.00e+00(+)

TDT2-500-1000 2.0e+04 | 20 A40e+03 | 2.96e+04 | 3.75¢+00 >+00 | 0.00e+00 | 9.84e+02(+) | 1.10e-02(+)
20News-8000-1000 2.0e+04 | 20 | 1.45e+03 | 9.38e+04 | 1.66e+00 | 1.66e+00 | 0.00e+00 | 1.45e+03(+) | 1.30e-02(+)
sector-6412-1000 2.0e+04 | 20 | 6.05e+02 | 6.35e+04 | 4.27e+01 | 4.27e+01 | 0.00e+00 | 1.37¢+00(+) | 1.19e+00(+)
E2006-2000-1000 2.0e+04 | 20 | 1.65e+03 | 3.21e+04 | 6.38e-01 | 6.38e-01 0.00e+00 | 7.18e+02(+) | 1.83e-03(+)
MNIST-60000-784 -2.2e+05 | 20 | 3.90e+03 | 2.41e+05 | 2.41e+05 | 2.41e+05 | 2.42e+04 | 0.00e+00(+) | 2.78e+04(+)

Gisette-3000-1000 -1.0e+06 | 20 | 1.91e+04 | 527e+05 | 1.20e+05 | 3.38e+05 | 0.00e+00 | 7.17e+03(+) | 1.00e+05(+)
CnnCaltech-3000-1000 | 1.9e+04 | 20 | 2.02e+02 | 6.88e+04 | 8.74e+02 | 3.90e+02 | 0.00e+00 | 1.09e+00(+) | 4.63e+00(+)
Cifar-1000-1000 -8.1e+04 | 20 | 1.56e+02 | 9.10e+04 | 1.04e+05 | 9.83e+04 | 9.72e+04 | 0.00e+00(+) | 9.72e+04(+)
randn-500-1000 1.4e+04 | 20 | 4.49e+02 | 8.47e+04 | 3.54e+04 | 8.21e+02 | 0.00e+00 | 1.10e+01(+) | 1.69¢+01(+)
w1a-2477-300 8.8e+04 [ 100 [ 3.43¢+03 | 1.06e+05 [ 8.92e+03 | 6.89¢+03 [ 0.00e+00 [ 0.00e+00(+) [ 0.00e+00(+)

TDT2-500-1000 1.0e+05 | 100 | 6.78¢+03 | 7.04e+05 | 4.45¢+00 | 4.45¢+00 | 0.00e+00 | 5.55e+03(+) | 2.74e-03(+)
20News-8000-1000 1.0e+05 | 100 | 3.61e+03 | 1.38e+06 | 9.26e-01 | 9.26e-01 0.00e+00 | 3.53e+03(+) | 1.41e-03(+)
sector-6412-1000 1.0e+05 | 100 | 4.10e+03 | 1.28e+06 | 7.45¢+01 | 7.45¢+01 | 0.00e+00 | 3.40e+03(+) | 3.12e-01(+)
E2006-2000-1000 1.0e+05 | 100 | 4.13e+03 | 7.75e+05 | 6.72¢-01 | 6.72e-01 0.00e+00 | 4.13e+03(+) | 4.60e-04(+)
MNIST-60000-784 -1.7e+05 | 100 | 5.23e+04 | 6.81e+05 | 1.02e+05 | 2.72e+05 | 3.46e+03 | 0.00e+00(+) | 5.25¢+03(+)
Gisette-3000-1000 -9.9e+05 | 100 | 5.98e+04 | 1.91e+06 | 4.30e+05 | 5.83e+05 | 2.23e+04 | 0.00e+00(+) | 3.06e+05(+)
CnnCaltech-3000-1000 | 9.8e+04 | 100 | 7.62e+02 | 1.31e+06 | 1.39e+03 | 9.93e+02 | 0.00e+00 | 1.41e+00(+) | 1.23e+00(+)

Cifar-1000-1000 -1.9e+03 | 100 | 6.77e+02 | 1.48e+06 | 8.63e+04 | 8.63e+04 | 8.25¢+04 | 0.00e+00(+) e+04(+)
randn-500-1000 7.2e+04 | 100 | 2.91e+03 | 1.35e+06 | 2.22e405 | 2.74e+03 | 0.00e+00 | 6.90e+02(+) 33e+00(+)
= 1000.00, time limit=60
wla-2477-300 7.0e+03 | 10 [ 3.03¢+02 | 2.58¢+03 | 2.59e+03 | 2.59¢+03 | 0.00e+00 [ 0.00e+00(+) | 0.00e+00(+)
TDT2-500-1000 1.0e+04 | 10 | 1.24e+03 | 1.98e+03 | 3.40e+00 | 3.40e+00 | 0.00e+00 | 5.19e+02(+) | 3.09¢-02(+)

20News-8000-1000 1.0e+04 | 10 | 8.94e+02 | 1.32e+04 | 1.49e+00 | 1.49¢+00 | 0.00e+00 | 3.19e+02(+) | 3.07e-02(+)
sector-6412-1000 1.0e+04 | 10 | 2.88e+01 | 1.18e+04 | 3.00e+01 | 3.00e+01 | 0.00e+00 1.29¢-01(+) | 3.68e-01(+)
E2006-2000-1000 1.0e+04 | 10 | 3.87e+02 | 5.62e+03 | 6.18¢-01 | 6.18e-01 | 0.00e+00 | 3.87e+02(+) | 1.59e-03(+)
MNIST-60000-784 -22e4+05 | 10 | 1.71e+02 | 2.27e+05 | 2.27e+05 | 2.27e+05 | 1.16e+04 | 0.00e+00(+) | 8.33e+03(+)
Gisette-3000-1000 -1.0e+06 | 10 | 2.62¢+04 | 3.30e+05 | 6.93e+04 | 2.65¢+05 | 0.00e+00 | 1.97e+04(+) | 4.01e+04(+)
CnnCaltech-3000-1000 | 9.6e+03 | 10 | 1.06e+02 | 1.29e+04 | 1.19e+03 | 2.90e+02 | 0.00e+00 | 0.00e+00(+) | 3.80e+00(+)

Cifar-1000-1000 -9.2e+04 | 10 | 1.89¢+03 | 1.30e+04 | 0.00e+00 | 1.00e+05 | 9.99e+04 | 1.80e+03(+) | 9.99e+04(+)
randn-500-1000 7.0e+03 | 10 | 3.66e+02 | 1.44e+04 | 3.09e+04 | 5.11e+02 | 0.00e+00 | 8.04e+00(+) | 4.69e+00(+)

w1la-2477-300 1.5e+04 | 20 | 5.30e+02 | 4.03e+03 | 3.90e+03 | 3.90e+03 | 0.00e+00 | 0.00e+00(+) | 0.00e+00(+)
TDT2-500-1000 2.0e+04 | 20 | 1.40e+03 | 1.19e+04 | 3.75¢+00 | 3.75¢+00 | 0.00e+00 | 9.82e+02(+) | 1.10e-02(+)

20News-8000-1000 2.0e+04 | 20 | 1.45¢+03 | 5.00e+04 | 1.66e+00 | 1.66e+00 | 0.00e+00 | 1.45e+03(+) | 1.08e-02(+)
sector-6412-1000 2.0e+04 | 20 | 6.05e+02 | 3.08e+04 | 4.27e+01 | 4.27e+01 | 0.00e+00 | 1.37e+00(+) | 1.19e+00(+)
E2006-2000-1000 2.0e+04 | 20 | 1.65e+03 | 1.64e+04 | 6.38¢-01 | 6.38¢-01 0.00e+00 | 7.18e+02(+) | 1.70e-03(+)
MNIST-60000-784 -2.2e+05 | 20 | 3.92e+03 | 2.41e+05 | 2.41e+05 | 2.41e+05 | 1.17e+04 | 0.00e+00(+) | 2.85e+04(+)
Gisette-3000-1000 -1.0e+06 | 20 | 2.03e+04 | 4.31e+05 | 1.22e+05 | 4.61e+05 | 0.00e+00 | 7.84e+03(+) | 1.07e+05(+)
CnnCaltech-3000-1000 | 1.9e+04 | 20 | 2.02e+02 | 3.98e+04 | 8.74e+02 | 3.90e+02 | 0.00e+00 | 1.09e+00(+) | 4.63e+00(+)

Cifar-1000-1000 -8.1e+04 | 20 | 1.55e+02 | 4.42e+04 | 1.04e+05 | 9.83e+04 | 9.72e+04 | 0.00e+00(+) | 9.72e+04(+)
randn-500-1000 1.4e+04 | 20 | 4.49e+02 | 4.65e+04 | 3.54e+04 | 8.21e+02 | 0.00e+00 | 1.10e+01(+) | 1.69e+01(+)

wla-2477-300 8.8e+04 | 100 [ 3.43¢+03 | 4.16e+04 | 8.92e+03 | 6.89¢+03 | 0.00e+00 [ 0.00e+00(+) | 0.00e+00(+)
TDT2-500-1000 1.0e+05 | 100 | 6.78e+03 | 4.62e+05 | 4.45¢+00 | 4.45¢+00 | 0.00e+00 | 5.20e+03(+) | 4.80e-03(+)

20News-8000-1000 1.0e+05 | 100 | 3.61e+03 | 9.50e+05 .26e-01 | 9.26e-01 0.00e+00 | 3.53e+03(+) | 1.43e-03(+)
sector-6412-1000 1.0e+05 | 100 | 4.10e+03 | 8.69e+05 | 7.45¢+01 | 7.45¢+01 | 0.00e+00 | 3.40e+03(+) | 2.97¢-01(+)
E2006-2000-1000 1.0e+05 | 100 | 4.13e+03 | 4.91e+05 | 6.72e-01 | 6.72e-01 0.00e+00 | 4.13e+03(+) | 4.94e-04(+)
MNIST-60000-784 -1.8e+05 | 100 | 5.53e+04 | 4.36e+05 | 1.06e+05 | 2.75e+05 | 0.00e+00 | 2.94e+03(+) | 8.25e+03(+)
Gisette-3000-1000 -9.9e+05 | 100 | 5.98¢+04 | 1.45e+06 | 4.30e+05 | 6.84e+05 | 1.43¢+04 | 0.00e+00(+) | 3.07e+05(+)
CnnCaltech-3000-1000 | 9.8e+04 | 100 | 7.63e+02 | 9.73e+05 | 1.39e+03 | 9.93e+02 | 0.00e+00 | 1.58e+00(+) | 1.62e+00(+)
Cifar-1000-1000 -1.9e+03 | 100 | 6.75e+02 | 1.16e+06 | 8.63e+04 | 8.63e+04 | 8.25¢+04 | 0.00e+00(+) | 8.25e+04(+)
randn-500-1000 7.2e+04 | 100 | 2.92e+03 | 9.34e+05 | 2.22e+05 | 2.75e+03 | 0.00e+00 | 6.92¢+02(+) | 5.80e+00(+)

Table 8: Comparisons of objective values (F'(X) — Fyn) of L1 norm-based SPCA for all the
compared methods with A = 1000. The 1%¢, 274 and 3"% best results are colored with red, green
and blue, respectively. If the objective values of ‘LADMM+OBCD-R’ (or ‘ManPG+OBCD-R”)
are smaller than those of ‘LADMM’ (or ‘ManPG’) by a margin of 0.1 x a, where a represents the
objective values of ‘LADMM’ (or ‘ManPG’), they will be marked with (+).
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