Lecture 12 - scribbles - FW for SVMstruct

Wednesday, February 15,2017
10:45

today: FW & BCFW for structured SVM! ¢ . ‘
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pointers:

e the usual pointer for FW for structured SVM (as in previous lecture):

o Block-Coordinate Frank-Wolfe Optimization for Structural SVMs, S. Lacoste-
Julien, M. Jaggi, M. Schmidt and P. Pletscher, ICML 2013
http://imlr.csail.mit.edu/proceedings/papers/v28/lacoste -julien13-supp.pdf

¢ the linear convergence of FCFW is given in:

On the Global Linear Convergence of Frank-Wolfe Optimization Variants, S.
Lacoste-Julienand M. Jaggi, NIPS 2015
http://arxiv.org/abs/1511.05932 | NIPS link
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http://jmlr.csail.mit.edu/proceedings/papers/v28/lacoste-julien13-supp.pdf
http://arxiv.org/abs/1511.05932
https://papers.nips.cc/paper/5925-on-the-global-linear-convergence-of-frank-wolfe-optimization-variants

(already cited in last lectures)
= agood application of using FCFW when the linear oracle is expensive is
givenin this paper:
Barrier Frank-Wolfe for Marginal Inference, R. Krishnan, S. Lacoste-Julien
and D. Sontag, NIPS 2015
https://arxiv.org/abs/1511.02124

¢ the generalization of the observation that Frank-Wolfe optimization sometimes
reduced to the subgradient method on the primalis givenin:
o F.Bach. Duality between subgradient and conditional gradient methods.
SIAM Journal of Optimization, 25(1):115-129,2015
http://www.di.ens.fr/~fbach/sg cg fbach siopt.pdf
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https://arxiv.org/abs/1511.02124
http://www.di.ens.fr/~fbach/sg_cg_fbach_siopt.pdf

