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Abstract

Stochastic compositional optimization (SCO) problems are popular in many real-
world applications, including risk management, reinforcement learning, and meta-
learning. However, most of the previous methods for SCO require the smoothness
assumption on both the outer and inner functions, which limits their applications
to a wider range of problems. In this paper, we study the SCO problem in that
both the outer and inner functions are Lipschitz continuous but possibly nonconvex
and nonsmooth. In particular, we propose gradient-free stochastic methods for
finding the (4, €)-Goldstein stationary points of such problems with non-asymptotic
convergence rates. Our results also lead to an improved convergence rate for the
convex nonsmooth SCO problem. Furthermore, we conduct numerical experiments
to demonstrate the effectiveness of the proposed methods.

1 Introduction

In this paper, we consider the following stochastic compositional optimization (SCO) problem:

min &(x) £ f(g(x)), M

where the outer and inner functions f: R”™ — R and g: R¢ — R™ has the form of

fly) 2Ee[F(y:€)]  and  g(x) = E¢[G(x;Q)],
and the stochastic components F'(y; €) and G(x; ¢) are Lipschitz continuous but possibly nonconvex
and nonsmooth. Random variables £ and ¢ are independent. Such formulation is popular in many real-
world applications, including risk management [1], statistical learning [2], reinforcement learning [3]],
and model agnostic meta-learning [4].

Most of the existing work [2 15| 16} [7, [8]] for nonconvex SCO problem is based on the assump-
tion that both functions f(-) and g(-) are smooth. Unfortunately, many modern machine learning
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Table 1: We present the stochastic zeroth-order complexity of proposed algorithms for solving
nonsmooth stochastic compositional optimization problems.

METHODS PROBLEM COMPLEXITY REFERENCE
GFCOM NONCONVEX O(d35573¢7%) COROLLARY
GFCOM*  NONCONVEX O(d35573e7?) COROLLARY

WS-GFCOM? ~ CONVEX — O(d*0~ 248+ d35672¢76) COROLLARY[5.3|
WS-GFCOM*  CONVEX O(d36=24€* + d*>56~2¢7%)  COROLLARY|[5.4]

models including deep neural networks do not satisfy the smoothness condition. Ruszczynski [9]
proposed a single time-scale stochastic subgradient method for solving the Problem (I). However,
the author only provided asymptotic convergence analysis for the approach. In recent work, Liu
and Davanloo Tajbakhsh [[10]], Hu et al. [11] presented the non-asymptotic convergence for the
nonconvex nonsmooth SCO problem, while their analysis requires additional assumptions such as the
weak-convexity and the relative smoothness condition.

The non-smoothness in the Problem (I) implies the classical gradient-based approaches and the
convergence measure in terms of the gradient norm cannot be applied. The Clarke subdifferential [[12]
for the Lipshitz continuous functions is a natural extension of gradients for the smooth functions.
However, hard instances have shown that no deterministic or randomized algorithms can find an e-
stationary point with respect to the Clarke subdifferential of a Lipschitz function in finite time [[13}[14]].
To address this issue, Zhang et al. [13] proposed a refined notion of the (9, €)-Goldstein stationary
point in terms of the Goldstein J-subdifferential, which considers the convex hull of the Clarke
subdifferential at points in the §-neighbourhood [15].

In this paper, we propose a zeroth-order stochastic method called gradient-free compositional op-
timization method (GFCOM) for solving Problem (I)) in finite time. In particular, we show that
the GFCOM can find a (d, €)-Goldstein stationary point of the objective function ®(-) = f(g(-))
within the stochastic zeroth-order oracle complexity of O(d3-%§~3¢~%). Furthermore, we improve
the GFCOM by using the variance reduction technique [16} [17} 18} [19] to establish a more effi-
cient first-order oracle estimator, leading to the algorithm GFCOM?* which achieves a tighter upper
complexity bound of O(d?-56~3¢?). In addition, we study convex nonsmooth SCO problems. In
this regime, prior methods [2} 20} 21]] suffer two major limitations: (i) Their convergence analysis
is based on the smoothness condition of the outer function. (ii) Their convergence result is mea-
sured by the sub-optimality of the function value gap, while the non-asymptotic convergence rate
for finding the stationary point has not been studied. We overcome these issues by involving a
warm-start strategy into GFCOM®*, which is guarantee to find a (4, €)-Goldstein stationary point
within O(d35=24¢=% 4 d3-°§~2¢79) stochastic zeroth-order oracle complexity. We summarize the
complexity of proposed methods in Table|T]

2 Related Work

In this section, we review prior work for stochastic compositional optimization and classical noncon-
vex nonsmooth optimization.

2.1 Stochastic Compositional Optimization

In a pioneer work, Wang et al. [2] studied the non-asymptotic convergence of nonconvex smooth
stochastic compositional optimization by proposing the stochastic compositional gradient descent
(SCGD), which contains two sequences of stepsizes for different time scales to update the variable
and track the inner function value, respectively. The authors also heuristically extended their methods
to zeroth-order optimization. Wang et al. [5] proposed an accelerated variant of SCGD using an
extrapolation-smoothing scheme, and Ghadimi et al. [6] proposed a single time-scale approach
to accelerate the convergence further. Additionally, Hu et al. [7], Lin et al. [20], Yuan et al. [22]]
incorporated the variance reduction technique into the first-order iteration, achieving a tight stochastic
first-order complexity under the mean-squared smoothness assumption.
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Compared with the smooth counterpart, the study of nonsmooth compositional optimization is
relatively scarce. Ruszczynski [9]] proposed a single time-scale stochastic subgradient method for
nonconvex nonsmooth SCO problems, while the theoretical analysis only provided the asymptotic
convergence rate. Liu and Davanloo Tajbakhsh [[10] introduced the stochastic composition Bregman
gradient method and provided a non-asymptotic convergence analysis under the relative smoothness
condition. Vladarean et al. [23] proposed a Frank-Wolfe algorithm for constrained nonconvex
nonsmooth SCO problems. Their analysis assumes that the outer function is convex but possibly
non-differentiable, and the inner function is smooth. Very recently, Hu et al. [11]] studied stochastic
methods for the finite-sum coupled compositional optimization problem. Their convergence rate is
established by assuming both the outer and inner functions are weakly convex, and the outer function
is non-decreasing. In addition, Kalogerias and Powell [24] studied the zeroth-order stochastic
optimization for a specific compositional optimization problem in risk-aware learning.

2.2 Non-Asymptotic convergence Analysis of Nonconvex Nonsmooth Optimization

In this subsection, we present a literature review for classical nonconvex nonsmooth optimization.
The study of this field has a long history [[12, 25], but the non-asymptotic convergence analysis
of nonsmooth optimization has only emerged in recent years. Zhang et al. [13] provided the non-
asymptotic complexity analysis of the interpolated normalized gradient descent method to achieve
a (0, €)-Goldstein stationary point of a Lipschitz function with a nonstandard subgradient oracle.
Davis et al. [26]], Tian et al. [27] improved this method by introducing random perturbations in each
iteration to remove the assumptions. Recently, Cutkosky et al. [28] proposed the optimal algorithm
via the reduction from nonconvex nonsmooth optimization to online learning.

The development of non-asymptotic convergence analysis of zeroth-order methods for nonsmooth
optimization was initiated by Nesterov and Spokoiny [29]. Later, Lin et al. [30] proposed gradient-
free methods for this problem by establishing a relationship between the Goldstein d-subdifferential
and randomized smoothing. Chen et al. [31]], Liu et al. [32] improved their results by leveraging the
variance-reduction technique. Kornowski and Shamir [33] obtained a sharper bound by applying
the reduction technique introduced by Cutkosky et al. [28] to the gradient-free setting. Liu et al.
[34], Grimmer and Jia [35] further extends the methodology to the constrained setting. However,
these methods do not apply to the nonconvex nonsmooth SCO Problem (T.

3 Preliminaries

In this section, we first present the notations and assumptions used in this paper, then introduce the
convergence criteria for nonsmooth optimization and the randomized smoothing technique.

3.1 Notations and Assumptions

We use ||-|| to denote the Euclidean norm of a vector. We define Bs(x) =2 {y € R?: ||y — x|| < 6}
as the Euclidean ball centered at x € R? with a radius § > 0. We let conv(A) be the convex hull of
the set A. For two given sets A and B, we define A x B as their Cartesian product. In addition, we

denote f o g as the function composition such that (f o g)(x) = f(g(x)).
Throughout this paper, we assume the objective function (I)) satisfies the following assumptions.
Assumption 3.1. We assume the stochastic component F (-, &) is L;(£)-Lipschitz for any given &,
and the stochastic component G(-, ) is Ly()-Lipschitz for any given {. That is, it holds

[F(x,8) = F(y, ) < Ly(§) Ix =yl and [|G(x,¢) =Gy, QI < Ly(Q) [x =¥l

for any x,y € R? and %,y € R™. We also assume the Lipschitz parameters L¢(&) and Ly(C)
have bounded second-order moments such that E¢[L;(§)?] < G7 and E¢[Ly(¢)?] < G for some
constants Gy, Gy > 0.

Remark 3.2. We can verify that Assumption implies the function f(-) is Gs-Lipschitz, and the
function g(-) is G4-Lipschitz by Jensen’s inequality.

Assumption 3.3. We assume that there exists a constant og as the upper bound on the variance of
the functions G(-,¢), such that for any x € R%, we have E¢ [HG(X, ¢) —gx)|?| <o
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Assumption 3.4. We assume that the composite function ®(-) = (f o g)(-) is lower bounded such
that ®* £ inf,cpa P(x) > —oc0.

3.2 Convergence Criteria for Nonsmooth Functions

We introduce the definitions of the Clarke subdifferential and approximate Clarke stationary points.

Definition 3.5 (Clarke [12]). The Clarke subdifferential of a Lipschitz function f at a point X is
defined as 0f (x) = conv {g : g = limy, ,x V.f(x1)}. Furthermore, we call a point x an e-Clarke
stationary point of f if it holds that min{||g|| : g € 0f(x)} <e.

Zhang et al. [13]], Kornowski and Shamir [[14] showed that no deterministic or randomized algorithm
could find an e-Clarke stationary point in finite time. Consequently, Zhang et al. [[13] considered a
refined notion of approximate stationary point in terms of the Goldstein J-subdifferential.

Definition 3.6 (Zhang et al. [13]). Given a Lipschitz function f: R* — R and 6 > 0, the Goldstein
§-subdifferential of f at point x € R? is defined as 05 f (x) = conv(Uyeg, (x)0f (¥)), which is the
convex hull of the Clarke subdifferential at the points in the d-neighbourhood of x. Additionally,
a point x € R? is called a (5, €)-Goldstein stationary point of f(-) if it holds that min{||g|| : g €

df(x)} <e

Recent work [[13] 26| 28] has shown that it is possible to find a (9, €)-Goldstein stationary point of
a nonsmooth problem without a composition structure in finite time. However, these theories are
not applicable to nonsmooth SCO. In particular, we can infer from Rademacher’s theorem and
Assumptionthat the composite function ®(-) is differentiable almost everywhere. Let Q C R? be
the set on which @ is differentiable, then R? \ Q is of measure zero. Recent work assumes they have
access to the unbiased stochastic gradient estimator of the objective function for any x € Q. In our
setting, the unbiased gradient estimator of the composite function ®(x) is Ja(x; )V F(g(x); €).
where J¢ is the Jacobian matrix of the function G(+; ¢). However, such an estimator is hard to obtain
because the function value g(x) is an expectation.

3.3 Randomized Smoothing

The randomized smoothing is a popular technique for nonsmooth analysis [36] and gradient-free
optimization [29]]. Concretely, given a Lipschitz function f and a uniform distribution PP on a unit ball,
we define its smoothed surrogate as f5(x) = Ey~p[f(x + du)], which has the following properties.

Lemma 3.7 (Lin et al. [30, Proposition 2.3]). Let f5(x) = Eup[f(x + 0u)] where P is a uniform
distribution on a unit ball in {y-norm. Suppose the function f is L-Lipschitz, then we have (a)
|f5(x) — f(x)| < OL; (b) f5(-) is differentiable everywhere and L-Lipschitz with cL\/dé~"-Lipschitz
gradient, where c is some positive constant; (c) V f5(x) € 05 f(x) for any x € R%,

Moreover, we consider the following unbiased gradient estimator of the smoothed surrogate func-
tion f5(-), which can be obtained from two function query oracle calls on points uniformly sampled
from a unit sphere [37]].

Lemma 3.8 (Lin et al. [30, Lemma D.1]). Let f(x) = E[F(x;&)] be a L-Lipschitz function. We
denote

6 ,€) £ L (F(x 4 bus€) — Flx— b)),

where u is uniformly sampled from a distribution on a unit sphere in R® space. Then, we
have E[u(x; 0, €)] = V f5(x) and E[||o(x; u, €)||*] < 16v/27dL>.

4 Algorithms for Nonconvex Nonsmooth SCO

In this section, we propose zeroth-order stochastic algorithms for solving the nonconvex nonsmooth
SCO problem. We also provide non-asymptotic convergence analysis for the proposed methods.
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Algorithm 1: GFCOM(xq, 7, T, by, bg)
1 fort=0,1,..., T —1do
b b
2 | Sample {& i, wi};2; and {Cri},2,
3 | Generate G(x; £ 0wy j; Cpi) for every (4, 7) € [bg] x [by].
4 Let Vi = é Eie[bg] G(Xt + (SWt,j; Ct,i)~
5 Let Z[;J' = % Zie[bg] G(Xt — 5Wt,j; C{;Jl).
6 | Letve= -3 e, 55 (F(Yegi€es) — F(2ei€e5))we ;.
7 Update x441 = Xt — V¢

8 end
9 Return: xp where R is uniformly sampled from [T7].

Algorithm 2: GFCOM*(xq, 7, T, by, b, b m)

1 fort=0,1,...,7T—1do

if ¢ mod m = 0 then

Sample {&:,, Wt,i}?il and {Ct,i}siy

Generate G(x; &+ 0w, _j; (¢ ;) for every (i, j) € [bg] x [bf].
Lety;; = é D ich,) Gxe + 0wy i Gri).-

6 Letz;; = éZie[b G(xt — 0wy j; G i)

Letv; = % Z]e[bf] 5 (F(ye5€e) — F(2e55€05))We -

a» g7

N s W N

8 else

9 Sample {&; ;, w;. L} I, and {¢;, 7}l 1-

10 Generate G(x; £ 0wy ;; (i) and G(x,—1 £ 0wy ;3 ;) for every (4, j) € [b;] X [b’f]
11 Let Yk, = % Zie[bg] G(Xk + 5Wt’j; Ck,z) for k € {t — l,t}.

12 Letzy ; = é Zie[b;] G(xk — 0wy ;;Crq) for k € {t — 1,t}.

13 Letar = 5 ey 35 (F (Vi &5) = F(2n5:&15))we g for k € {t — 1,¢}.

14 Letvi =qt — Q-1 + Vi—1.

15 end

16 Update X441 = x; — nVy.
17 end

18 Return: xp where R is uniformly sampled from [T7].

4.1 The Algorithms

In this subsection, we propose the gradient-free compositional optimization method (GFCOM) and
its accelerated variant GFCOM™*. We first introduce the main intuition of the GFCOM. Consider the
following hypothetical zeroth-order gradient estimator

1 d
Vi = b Z %(F(Q(Xt + 0wy ;)i &e5) — Fg(xe — 6we 3)1&5))We,j, 2
! jelbs)
where by > 0 is the mini-batch size of the gradient estimator. By Lemma the vector v; is
an unbiased estimator of V®s(x;). Unfortunately, it is intractable to obtain the function values
g(x¢ = dwy ;) because g(-) is an expectation of stochastic component functions G(+; ¢). To remedy
this issue, we introduce auxiliary variables y; ; and z; ; to approximate the inner function values
g(x¢ + 0wy ;) and g(x; — dw, ;), respectively. In particular, the vectors y; ; and z; ; are mini-batch
function estimators defined as follows

Ytj = by Z (x¢ + 0wy j;Cri), and  zy; = by Z Xt — 6W ;3 Cei), 3

g 1€[bg] 9 i€[bg)
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where b, > 0 is the mini-batch size of the function estimator. Accordingly, we use these two variables
to replace the function calls of g(-) in the gradient estimator v; of Eq. (2). The complete procedure
of the GFCOM is presented in Algorithm|[I}

For the GFCOM?*, we leverage the variance reduction technique to approximate V®;s(x;). In
particular, we consider the following hypothetical recursive gradient estimator

Vi=q; — Qt—1 + Vi-1, 4
where q; and q;—; are mini-batch gradient estimator defined as follows.
_ 1 d
ar = v, > o5 F (o +0we):815) — Fg(xn — 0we5); €e.5))We.j,
JEb}]

where b, > 0 is the mini-batch size and k € {t — 1,t}. Compared with the mini-batch gradient esti-
mator @‘]) the recursive gradient estimator (#)) has been shown to achieve a sharper complexity bound
in nonconvex optimization literature [[17} 18} 31]. However, the gradient estimator is computationally
intractable due to the unknown function g(-). Similar to the development of Algorithm |1} we define
¥, Z: to estimate the inner function values g(x; £ dw, ;). We also introduce variables y;_1, z;—1
to approximate the inner function values g(x;_1 & dwy ;) at the previous iteration. Then we define
stochastic gradient estimators q; and q;_; in terms of y;, y;—1, Z; and z; ;.

1 d
qi = A > 55 F ki) = F(2rgi€e4))We.j,
Je)

for k € {t — 1,t}. We replace the minibatch gradient estimator g, and §;_; in the recursive gradient
estimator v of Eq. (@) with the refined gradient estimators q; and q;—1. The complete procedure of
GFCOM is presented in Algorithm[2]

4.2 Convergence Analysis

In this subsection, we consider the complexity analysis of the proposed algorithms introduced in
Section We assume that ®(z¢) — ®* < R, where R > 0 is some constant.

The following theorem shows the convergence rate of solving the Problem (I)) with the GFCOM
method presented in Algorithm [T}

Theorem 4.1. Under Assumption[3.1} 3.3|and [3.4) running the GFCOM algorithm (Algorithm|[I))
withn < §/(cG G y\/d) where ¢ > 0 is some constant, then the output X, satisfies

G2G2Vd  dGAG?  d2G
E|:||v¢5(xR)2:|:O<Gng\/gR+ Yy Il aal” fO'O) )

5T T by 52b,

Using Theorem [.T| with the parameter setting

G202f dG2G2 dQGQ 2
T:@(Gfi;fR ) bf:@< ! 9) and bg:@<f00>7
€

€2 €2 52¢2
we obtain the following oracle complexity result for Algorithm I

Corollary 4.2. Under Assumption [@ [3_é___§]and @ the GFCOM algorithm (Algorithm[)) requires at
most O (d3'5G? Ggag R6 3¢ 644 stochastlc zeroth-order function query calls

to obtain a (9, €)-Goldstein stationary pomt ofq)

After giving the complexity bound of GFCOM in Corollary we now consider the convergence
analysis of GFCOM*. We will show that it enjoys a sharper complexity bound due to the utilization
of the recursive gradient estimator. The following theorem shows the convergence rate of solving
Problem (T)) with the GFCOM?* (Algorithm 2).

Theorem 4.3. Under Assumption[3.1] [3.3|and running the GFCOM™* algorithm (Algorithm|2))
withn=4/(2¢G 1G4V d), by = O(dGsGye™ ') and m=0O(GyGye ), then the output X, satisfies

VdG;G,R VAGAG?  dG2G?  d*Gioi  d*Giod
E i) 2l g il 79 f f
(Vs ( A PR S S 72
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Algorithm 3: WS-GFCOM(xg, 19, 1o, bg,0,7, T, by, by, b}», by, m)

1 Let x; = GFCOM(x0, 10, T0, 1, bg,0)-

2 Option I (WS-GFCOM?): x5 = GFCOM(x1,n, T, by, b,).

3 Option I (WS-GFCOM*): x5 = GFCOM*(x1,n, T, by, b'f,b b..m).

gr»“gr

4 Return: x,.

Using Theorem [4.3| with the parameter setting
dG:G,R VdG3G? dG3G? d?G%ot
T:®<\/> Yy + g , bf:@ g , bg:b;:@ 62f20 ’
€

de? €2 €2

we obtain the following oracle complexity result for Algorithm 2]

Corollary 4.4. Under Assumption and the GFCOM™* algorithm (Algorithm[2)) requires
at most O(d3‘5G§G308R573675 + d> GEJ’CG;JO(?*QE’E’) stochastic zeroth-order function query
calls to obtain a (6, €)-Goldstein stationary point of ®.

For both Theorem[4.Tand [#.3] we take ¢ = 1 according to Lemma 8 of Duchi et al. [36].

4.3 Discussion

In Algorithm we only apply the variance reduction technique to the outer function f(-) to accelerate
our algorithm. In contrast, existing methods [2, [7, 22]] for nonconvex smooth SCO also apply the
technique on the inner function estimator to obtain an improved complexity bound. Here we briefly
discuss the cause that leads to such a difference. For smooth optimization, the main intuition
of the variance reduction technique is to establish a connection between the bound of the mean-

square error term E[ [|v; — V®(x;)) 12 | and the expected distance of iterates at successive iterations

E[||x; — x;—1]|*], which diminishes asymptotically. In our algorithm, we exploit the randomized
smoothing with perturbed iterates x; &= 6wy ; to approximate the gradient of the smoothed surrogate
function ®5(x;). If we apply the variance reduction to the inner function estimator, the mean-

square error E[||v, — V®5(x;))|’] is bounded by the expected distance of the perturbed iterates at
successive iterations E[||x; — x;—1 £ (W ; — Wi_1 ;) ||*], which does not vanish asymptotically.

5 Extensions to Convex Nonsmooth SCO

In this section, we extend the result in Section {.1] to study the convex nonsmooth SCO problem.
Firstly, we introduce an additional assumption as follows.

Assumption 5.1. We suppose the function f(x) is convex and non-decreasing, G(x; ) is convex for
any given §, and the solution set X* = argmin, s ®(x) is non-empty.

From this assumption and Section 3.2.4 by Boyd and Vandenberghe [38], we can deduce that ®(x) is
a convex function. We will show that stochastic algorithms obtain an improved convergence rate for
the nonsmooth SCO problem with Assumption To obtain a (J, €)-Goldstein stationary point of
the problem, we propose a two-phase gradient-free stochastic method called warm-started GFCOM
(WS-GFCOM) in Algorithm 3] The intuition is that we use the GFCOM method to get a sufficiently
small sub-optimality in the first phase, and then we apply the proposed methods in Section {.1] to
find the stationary point in the second phase. We remark that using the GFCOM method for the
first phase is justified by the observation that it can achieve optimal convergence rate in terms of the
sub-optimality of function value gap given the access to the exact function value g(x) [39].

5.1 Convergence Analysis

In this subsection, we consider the complexity analysis of the proposed WS-GFCOM method. Let

R2 mingex+ || — xo||. We characterize the convergence rate of the WS-GFCOM method for the
convex nonsmooth SCO problem at the first phase with the following theorem.
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Theorem 5.2. Under Assumption[3.1] 3.3 and running the WS-GFCOM algorithm (Algorithm[3)
with parameters 19 = ©(R/(GGy\/dTy)), Ty = @(dG?szRgp_g), bgo = @(G?USp‘Q) and
§ = @(pG;IGg_l), then the output x; satisfies E[®(x1) — ®*| < p. In addition, the total zeroth-

order stochastic oracle complexity is at most O (dG;lc Ggag R? p_4).

Theorem [5.2]implies that the initial suboptimality at the beginning of the second phase is bounded
by p. Consequently, the total complexity of WS-GFCOM? (Algorithmwith Option I) is bounded
by O(dG}GoogR?p~* + d*SGGGE03pd 2 ® + d*P GG G050~ %). An appropriate choice of
p leads to the following oracle complexity of Algorithm [3| with Option I.

Corollary 5.3. Under Assumption and the WS-GFCOM? algorithm (Algorithm
with Option I) requires at most (’)(dgG‘}'SG§'803R0'45’2'4674'8 + d3'5G?G3085’2676) stochastic
zeroth-order function query calls to obtain a (9, €)-Goldstein stationary point of ®.

With a similar deduction, we can show that using the GFCOMY* for the second phase can obtain an
improved complexity bound. The following theorem shows the oracle complexity of Algorithm 3]
with Option II.

Corollary 5.4. Under Assumption and the WS-GFCOM™ algorithm (Algorithm
with Option II) requires at most O(d3G§G303R0'45_2'46_4 + d3'5G§G2085_26_5) stochastic
zeroth-order function query calls to obtain a (9, €)-Goldstein stationary point of ®.

6 Experiments

We compare the proposed methods GFCOM and GFCOM™ with a Kiefer-Wolfowitz style zeroth-order
baseline method [2,/40Q]. In particular, the baseline gradient estimator is defined as

1 d
vi= g Z % (F(yij;€05) — F(ze5:€1,))
J€lby]
where y; ; and z; ; are function estimators defined in Eq. . &:,j and &; ; are independent random
variables. We test all the methods on the nonconvex penalized risk-averse portfolio management
problem and a reinforcement learning (RL) problem. We set § = 0.1 for the GFCOM and GFCOM™*
methods.

6.1 Nonconvex Penalized Portfolio Management

We consider the portfolio management problem with capped-¢; regularizer [41]. Let x denote the
investment quantity corresponding to N assets and r; € R denote the returns of N assets at
timestamp ¢t. We can formulate the portfolio management problem as the following nonsmooth
compositional optimization problem

T T

| 1 1 & ’
Join =2 (v x) 5 ) <<rt’x>_TZ<rs’X>> +B(x), (©)

t=1 =1 s=1

where §(x) = A Zi\; min{|z;|,a} and A, > 0 are tunable hyperparameters. Specifically, the
inner function G(x; &) and outer function F'(w; ¢) can be formulated as

G(x:€) = [r1,...,2n, (re, x)] |
and
F(w;¢) = —(re,winy) + ((re, winy) — wyg1)? + B(x).

Both random variables £ and ¢ are uniformly sampled from {1,...,7}. We choose A = 10~° and
a = 2 in our experiments. The goal of the Problem (6)) is to maximize the return while controlling
the variance of the portfolio.

We compare all the methods on 6 different portfolio datasets formed on Size and Operating Profitabil-
iy} For all algorithms, we tune the stepsize among {1 x 107°,3 x 107%,...,1 x 1073,3 x 10~3}.

http://mba.tuck.dartmouth.edu/pages/faculty/ken.french/data_library.html
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Figure 1: We present the loss vs. complexity on several portfolio management datasets. The plot of
GFCOM and the Kiefer-Wolfowitz method are overlapped as their performance are close to each
other.
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Figure 2: For the RL task, we present the loss vs. complexity on datasets with states of different sizes.

We choose the mini-batch size by = b, = 1000. In addition, we set b, = 100, b, = 1000 and
m=by/ b’f = 10 for the GFCOM™* algorithm. Figureshows that the GFCOM™* algorithm converges
much faster than the GFCOM and the baseline method across all datasets.

6.2 Application to Reinforcement Learning

We demonstrate an experiment on RL and verify the effectiveness of the proposed methods on value
function evaluation. Let V7 (s) be the value function of a state s under a policy = for all state s € S
where |S| = n. Let ry s be the reward transition from s’ to s, and v > 0 is a discounting factor.
Furthermore, we assume that the value of each state can be parameterized as a linear map of some
feature map v, € RY of the state s such that V7 (s) = (1), w). Then we formulate the RL problem
as a Bellman residual minimization problem

n

“I,Iéi]éld ho| (s, w) — Z Pyg (15,5 +7(s, W) |,
s=1 s’

where Ps, is the probability transition matrix and h(x) = 1—exp(—|z|/o) is a nonconvex nonsmooth

loss which is more robust to adversarial outliers than the squared loss [42] 43]]. Specifically, the inner

function G(x; &) and outer function F'(w; ) can be formulated as

G(Wa é) = [<’¢}17 W>7 T17§1 + ’Y<d)§1 ) W>a R <77[}na W>7 T”7€n + 7<77[}§n’ W>]T
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and

F(2;¢) = h(za¢ — 22¢41)-

In the above formulation, each &; is uniformly sampled from {P;1, ..., P;,} and ¢ is uniformly
sampled from {1,...,T}. We follow a similar experiment setup by Yuan et al. [22]]. Specifically,
we generate a Markov decision process with different numbers of states n € {400, 600,800} and 10
actions at each state. The transition probability matrix is generated from the uniform distribution
from [0, 1]. In addition, the rewards are sampled uniformly from [0, 1]. In terms of hyperparameter
setting, we choose by = b, = 100 for all algorithms. In addition, we set b’f = 10, b’g = 100 and
m=by/ b’f = 10 for the GFCOM™* algorithm. For other hyperparameters, we use the same setting

for the portfolio management problem. The experimental results in Figure |2 show that the GFCOM™*
significantly outperforms other methods.

7 Conclusion

In this work, we propose novel zeroth-order algorithms for nonconvex nonsmooth stochastic compo-
sitional optimization. We present the non-asymptotic convergence rate of the proposed algorithms for
obtaining a (d, €)-Goldstein point of the problem. Furthermore, we extend our methods with a warm-
start phase to solve the convex nonsmooth SCO problem with improved convergence guarantees. We
conduct numerical experiments on portfolio management and reinforcement learning problems to
demonstrate the effectiveness of the proposed algorithms.

In future work, it is interesting to study the lower bound of the zeroth-order algorithms on nonconvex
nonsmooth SCO. It is also interesting to investigate whether the complexity bound of zeroth-order
algorithms can be further improved.
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The appendix is organized as follows. Section[A]introduces supporting lemmas that are essential for
the analysis of the proposed gradient-free SCO methods. Section [B|proves the convergence rate of
the GFCOM method introduced in Section 4] Section|C]proves the convergence rate of the GFCOM*
method which enjoys a better function oracle call complexity. Section |D|provides the convergence
analysis of the WS-GFCOM? and WS-GFCOM* proposed in Section

A Supporting Lemmas

Throughout the work, we define the variable g;(x) = b ¥ €[b,] x; Ct,;) for the GFCOM algo-
rithm, and we denote

= X3 i m =
gt(x)—{bgz e, G(x:¢ei), tmodm =0 o

T o e ] G(x;¢ti), Otherwise

for the GFCOM™ method. Now we introduce an important lemma which is useful for the analysis of
both GFCOM and GFCOM* algorithms.

Lemma A.1. Under Assumption[3.1|and[3.3] for both Algorithms[I|and2)it holds that
E[(f 0 9)s(xt4+1) = (f 0 g)s(x:)]

<—ZEDnufomxxaﬁ]‘<g‘mF9§%vg>Eﬁwtﬂ+ZE[““—VU09%“”2]

Proof. From the smoothness of ®5 = (f o g)s, we have

(fog)s(xe+1) — (fog)s(xt)

cGGyVd
(V(fog)s(xe), ®ep1 — X¢) + 7]‘255; llx¢1 — Xt||2
2
en*G GV d
= — (Y 0 9)s(x0), ve)] + =5 [lvel?
" n_ eGyGyVd
== IV(fogstx)l® = | 5 - RS Ivell® + 5 IIVt V(fog)s(x)”
2 2 20
Taking expectations on both sides of the inequality, we get the desired result. O

B Convergence Analysis of Algorithm

Before giving the analysis of the convergence rate of Algorithm [I] we first present the bound of the
mean-square error term E[ ||v, — V®s(x;)[|” .

Lemma B.1. Under Assumption[3.1|and 3.3} for Algorithm[l|it holds that
2d G?JO N 32v/ 27TdG?cG3
5%, by

E [|v: = V@s(x)] <

Proof. Recall that v; = ﬁ > ey L (F(yej;&j) — Fl2e5:€5)), we have

E[llve = V0s(a0)]*]

1 d
<2E | |lve — ¢ Z %(F(Q(Xt +0wy;); &) — Fg(xe — dwe j):€e5))
T ey

d

+2E blf > o5 Flalxe +0we):€15) = Flg(xe — 0we3);€e5)) = V(f 0 g)s(ae)
J€[by]
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d2
<2 gi 2 B [IF(glxe +0we)i€e) = Florlxs +0we )i €0,
j€lby]

d2
g ;]E 1P gk = dw)3€05) = Flgi(xi = wi)i eI
J f

32V21dG3G?,
+ . —
by
2d2G?¢08 N 32\/27rdG?G§
- 526g bf '

The first inequality is due to [|a + b||* < 2]a||*+2 ||b||* for any a, b € R¢. The second inequality is
due to Lemma|[3.8] The last inequality follows from the G -Lipchitzness of f(-) and Assumption
L]

We present the formal proof of Theorem [.1|and Corollary 4.2] below.

B.1 Proof of Theorem 4.1

Proof. 1If we take n = and rearrange the formula in Lemma we have

SENIV( 0 9)sGx)l] < E[(f 0 9)s(x1) = (f 0 9)alxe)] + 3Ellve = V(T © )i ().

Sum the above inequality from ¢ = 0 to 7" — 1 and divide both sides by %, we have

1 2¢G ;G VAE [(f © g)s(x0) — (f © 9)s(x7)]
7 2 B[V 0 )| <= IR e
32V2mdG3GE 2d*God
+ by + 5,

In addition, by Lemma[3.7] we have
E[(fog)s(x0) — (fog)s(xr)] < E[(f og)(x0) — (fog)(xr)] +2G;G6.

Combining the last two inequalities, we get the desired result. O

B.2  Proof of Corollary4.2]

Proof. The total zeroth-order oracle calls can be bounded by

O(Tbyby)
o (0 i) i e
02 €2 €2 52€2
0 <d3~5G§G§a§R d3~5G§Gga§>
h 63€b 6266 '

C Convergence Analysis of Algorithm 2|

In this section, we consider the formal proof of the convergence rate of the GFCOM* method. First,
we introduce the following lemma to bound the mean-square error between the recursive gradient
estimator and the gradient of the surrogate function.
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Lemma C.1. Let n, = [t/m] m. Under Assumption[3.1|and[3.3] for Algorithm2]it holds that
E[llve = V(£ 0 g)s(x0) ]

1042G2G2n?2 ¢ 10md2G202  32v/27dG2G?
Szif,gn Z E {Hvl||2] s /f 0 + g
520/, = 52b';by, by

N 26d2GfO'0 N QCdZGfO'O
02b, 62b),

Proof. By |la+b||* < 2]ja]|* 4+ 2]|/b]|*, we can infer that
E[llve = V(£ 0 9)s(x)Il’]
<2E [[vi = V(£ 0 g0)s(x0)|I°] + 2B [IV(f 0 ge)s(xe) = V(f 0 g)s(xe) ]
To bound the first term of R.H.S., we have
E[H"t — V(fog0)s(x0)|I’]

=E ||+ Z [ F(yu;i &) —F (203 605))We j— 262( (Ye-1,5:&t5)— (Zt—l,j;Et,j))Wt,j]

fjeb’

Vi1 = V(f 0 g)s(x0)|’]

~(V(f 0 g0)s(xe) = V(0 gi1)sxi-0)IP] + E [IIves = V(0 ge)slxe1) ]

—b/2 Z]E

d
=E |||+ Z [ F(yi,:&t,5) = F (21,55 &) )W j— 25( (Ye-1,5:&e5)— (Zt—l,j;ﬁt,j))wt,j]
fJG b/

fJE b’
T
+E|vie = V(o gin)sxi) ]

The second equality follows from Lemma The last inequality is due to E[||lx — E[x]||] <
E[||x|?]. Observe that
2]

d
H% (Yt.j:&e.5) —F (2,55 €e.5))We j— 25( (Yt-15:85) = F(Ze-1,5;60.5) ) Wi 5

1) 25(

d d
|55 (P05 €0) = Flan 560w = 5o (F135) = Flaion i) Wi

<5 [ | 5 (Platx + 0w ) = Pt — Bt )61~

(Fg(xe—1 +w1,5); €15) = Flg(xi1 — wi): €0,5)))wos ||

J 2
+5E %(F(Q(Xt +0we ;)i &) = F(yeg3€ei))We ]

2
+ 5E %(F(Q(Xt — 0wy 5);&eg) — (21,55 €e5))We 1

d )
+ 5E (F(9(x¢—1 + Wy )5 &05) —F(yie1,5:&t,5))We ]

26
d
—(F(g(xt—1 — Wy ;);&t5) — F(Ze—1,5;&1.5)) Wt

2‘|
— ; g) = _vv' . o

+5E 95
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B2GAGE 5d°Gat
< E [l — el + =
5d2G?G§n2 9 5d2Gfao
e [”"t il } 5%,
g
The first inequality is due to [|ay + - - - + an||* < nljay||® + - - - + 1 ||an||*. The second inequality is

due to the Lipschitzness of both inner and outer functions with Assumption[3.3] Consequently, one
has

E|llvi = V(£  go)s(x) ]

5d2G2G2n? 5d2G2 02

<y el + T + B [Iver = VU sl
SEGIGIE (o 5md*God  16v2rdG3G?
ST 3 [vill] + A Y

i=n¢

The last inequality follows from Lemma[3-8] In addition, for ¢ mod m = 0 we can bound

E[IV(f 0 g)s(xe) = V(1 0 g)s(x) ]

d2

<R [ 0 90+ ) — (F 0 g)(ox -+ u) ]
_e’Gio

=7 5%,

=E

E. [d ((F 0 90) (e + 60) — (F 0 ) (x +6u>>u}

[«

The last inequality follows from the Lipschitzness of f and Assumption[3.3] Similarly, for ¢ mod m #
0 we can bound

defUO

E [IV(/ 0 90s(x) ~ V(f o )sxl?] <

Putting everything together, we get the desired bound. O
We present the formal proof of Theorem [4.3]and Corollary 4.4 below.

C.1 Proof of Theorem

Proof. Rearrange the terms in Lemma sum ¢ from 0 to 7" — 1, and divide both sides by %

;T;JE (197 0 9)s(ox0)I]

QR I(fo x0) — 2(f o X7 1 CGG\[
< [(f29)s( LT (fog)s( )]_T<1 il f )ZE[Hz }

1 T-1 )
7 L[ = V(o a)stx) ]
Z2E[(f 0 9)s(x0) —2(f o g)slxr)] 1 (1 _ GGV 10md2G?G3n2> S E [l

- nT T 0 62, pard
10md2Gf00 32v 27rdecG3 QCdQGf(TO 2Cd2GfO'O
5200, by R =T")
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The last inequality follows from Lemma|C.1] If we choose hyperparameters as follows

1) d
it 9o(52), w8
GG Vd € €

10md>G2G?%n?
Then we can deduce that 1 — anfggﬁ — T <. By Lemma we have

357
ébf

E[(f o 9)s(x0) = (f o 9)s(x)] <E[(f o g)(x0) = (f © g)(x1)] + 2G ;G40

Therefore, we obtain the following result

a1 (VAGiG,R  VAG3GE GG dPGhog  d*Ghog
EMV%@@H]_O< STt T ey
O
C.2  Proof of Corollary
Proof. The total zeroth-order oracle calls can be bounded by
O(TVsby, + Tbysby/m)
_o VdG;G,R N VAGIGY\ dG,G, d*Giag
de? €2 € §2e?
o (PCICER | doGGha
N §3ed §2€b ’
O

D Extensions to Convex Nonsmooth Functions

In this section, we present the formal proof of theorems presented in Section 3]

D.1 Proof of Theorem[5.2]

Proof. Since G(+; €) is convex function, g;(-) is also convex. Using the result of Section 3.2.4 of [38]]
and Assumption [5.1] we can deduce that f o g; is a convex function. Let x* = arg min, (f o g)s(x),
then we have

E[(f o gi)s(xe) — (f 0 g)s(x7)]
<E[V(f o gi)s(xt), %t — x)]

(f
(v
= [< gi(x¢ +6u), &) — F(gt(xt_(su)’&))’xt_x*ﬂ

S*]E [(x¢ — X¢q1, %t — X7)]
Mo

1 * *
=5 |Ixe = x"|* = xers =% + e = xer ]
To

1 * (12 * 12
SB[l =X I e =] + 8v2RAGT G

The first inequality follows from the convexity of f o g;. The last inequality is due to Lemma
Observe that for Vx € R4,

|(f 0 9)s(x) = (f o ge)s ( )|

=[Eu[(f 0 9)(x + u)] — Eu[(f © g;)(x + du)]|

\E [(f 0 g9)(x+ du) = (f © g¢)(x + du)]|
Eu[[(f 0 g)(x + du) = (f 0 ) (x + du)]]
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<01Gf0'0

)

bg,O

where c; is some constant. The second equality is due to the linearity of expectations. The last
inequality follows from Assumption [3.3]and Lipschitzness of f. Consequently, we have

E[(f o g)s(x1) = (fog)s(x")]

.Z%z 201Gf00
< +8V2mdG3G2ny + ——L=
2007 7540 bon

- 12RG G ,Vd | 2aGyo0

- iV TO bg70
By Lemma[3.7] we have

E[(fog)s(x1) = (f 0 9)s(x")] SE[(f o g)(x1) — (f 0 9)(x")] + 2G ;G4
Consequently, one has

E[(f e g)s(x1) — (f o g)s(x7)]
<12RGng\/E + QCleUO
TR Ve
To obtain E[(f o g)(x1) — (f o g)(x*)] < p, we choose

R R2G3G2d G203 p
- =TT p =0 L0, 5—@( )
e GiGgvdly 0 ( p? 90 p? GGy

+ QGng(S.

O
D.2 Proof of Corollary[5.3|
Proof. The total stochastic function oracle calls can be bounded by
O (Tbsby + Tobg,0)
o (€GNl + G160 dGIGE BCha}  dRRGHGEs}
5e2 2 52¢2 p
_o (7G5 Gete | d0G1Gioh . dR2G4G20?
53¢6 52¢6 ol
3 150.47¥4.8 2.8 2 3.5(16 (¥4 2
- 52448 52¢6
O
D.3  Proof of Corollary[5.4]
Proof. The total stochastic function oracle calls can be bounded by
@ (Tb}b’g + Tbsby/m + Tobg,o)
_o GyGgVd(p+ GyGyd) dGGy d*}G%  dR?’G}G0}
0e2 € 02¢2 p*
_o [£°CGGiete | d0GiGio} dR?G4G203
53¢5 5265 ol
0 BROAGIG20  d*PGGE03
- 5244 525 ’
O
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e The answer NA means that the abstract and introduction do not include the claims
made in the paper.

* The abstract and/or introduction should clearly state the claims made, including the
contributions made in the paper and important assumptions and limitations. A No or
NA answer to this question will not be perceived well by the reviewers.

* The claims made should match theoretical and experimental results, and reflect how
much the results can be expected to generalize to other settings.

* It is fine to include aspirational goals as motivation as long as it is clear that these goals
are not attained by the paper.

2. Limitations
Question: Does the paper discuss the limitations of the work performed by the authors?
Answer: [Yes]
Justification:
Guidelines:

* The answer NA means that the paper has no limitation while the answer No means that
the paper has limitations, but those are not discussed in the paper.

* The authors are encouraged to create a separate "Limitations" section in their paper.

The paper should point out any strong assumptions and how robust the results are to
violations of these assumptions (e.g., independence assumptions, noiseless settings,
model well-specification, asymptotic approximations only holding locally). The authors
should reflect on how these assumptions might be violated in practice and what the
implications would be.

* The authors should reflect on the scope of the claims made, e.g., if the approach was
only tested on a few datasets or with a few runs. In general, empirical results often
depend on implicit assumptions, which should be articulated.

* The authors should reflect on the factors that influence the performance of the approach.
For example, a facial recognition algorithm may perform poorly when image resolution
is low or images are taken in low lighting. Or a speech-to-text system might not be
used reliably to provide closed captions for online lectures because it fails to handle
technical jargon.

* The authors should discuss the computational efficiency of the proposed algorithms
and how they scale with dataset size.

If applicable, the authors should discuss possible limitations of their approach to
address problems of privacy and fairness.

* While the authors might fear that complete honesty about limitations might be used by
reviewers as grounds for rejection, a worse outcome might be that reviewers discover
limitations that aren’t acknowledged in the paper. The authors should use their best
judgment and recognize that individual actions in favor of transparency play an impor-
tant role in developing norms that preserve the integrity of the community. Reviewers
will be specifically instructed to not penalize honesty concerning limitations.

3. Theory Assumptions and Proofs

Question: For each theoretical result, does the paper provide the full set of assumptions and
a complete (and correct) proof?

Answer: [Yes]
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Justification:

Guidelines:

The answer NA means that the paper does not include theoretical results.

All the theorems, formulas, and proofs in the paper should be numbered and cross-
referenced.

All assumptions should be clearly stated or referenced in the statement of any theorems.
The proofs can either appear in the main paper or the supplemental material, but if
they appear in the supplemental material, the authors are encouraged to provide a short
proof sketch to provide intuition.

Inversely, any informal proof provided in the core of the paper should be complemented
by formal proofs provided in appendix or supplemental material.

Theorems and Lemmas that the proof relies upon should be properly referenced.

4. Experimental Result Reproducibility

Question: Does the paper fully disclose all the information needed to reproduce the main ex-
perimental results of the paper to the extent that it affects the main claims and/or conclusions
of the paper (regardless of whether the code and data are provided or not)?

Answer: [Yes]

Justification:

Guidelines:

The answer NA means that the paper does not include experiments.
If the paper includes experiments, a No answer to this question will not be perceived
well by the reviewers: Making the paper reproducible is important, regardless of
whether the code and data are provided or not.
If the contribution is a dataset and/or model, the authors should describe the steps taken
to make their results reproducible or verifiable.
Depending on the contribution, reproducibility can be accomplished in various ways.
For example, if the contribution is a novel architecture, describing the architecture fully
might suffice, or if the contribution is a specific model and empirical evaluation, it may
be necessary to either make it possible for others to replicate the model with the same
dataset, or provide access to the model. In general. releasing code and data is often
one good way to accomplish this, but reproducibility can also be provided via detailed
instructions for how to replicate the results, access to a hosted model (e.g., in the case
of a large language model), releasing of a model checkpoint, or other means that are
appropriate to the research performed.

While NeurIPS does not require releasing code, the conference does require all submis-

sions to provide some reasonable avenue for reproducibility, which may depend on the

nature of the contribution. For example

(a) If the contribution is primarily a new algorithm, the paper should make it clear how
to reproduce that algorithm.

(b) If the contribution is primarily a new model architecture, the paper should describe
the architecture clearly and fully.

(c) If the contribution is a new model (e.g., a large language model), then there should
either be a way to access this model for reproducing the results or a way to reproduce
the model (e.g., with an open-source dataset or instructions for how to construct
the dataset).

(d) We recognize that reproducibility may be tricky in some cases, in which case
authors are welcome to describe the particular way they provide for reproducibility.
In the case of closed-source models, it may be that access to the model is limited in
some way (e.g., to registered users), but it should be possible for other researchers
to have some path to reproducing or verifying the results.

5. Open access to data and code

Question: Does the paper provide open access to the data and code, with sufficient instruc-
tions to faithfully reproduce the main experimental results, as described in supplemental
material?
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Answer:

Justification: We are clearing the code with internal compliance and will release it upon
approval.

Guidelines:

* The answer NA means that paper does not include experiments requiring code.

* Please see the NeurIPS code and data submission guidelines (https://nips.cc/
public/guides/CodeSubmissionPolicy) for more details.

* While we encourage the release of code and data, we understand that this might not be
possible, so “No” is an acceptable answer. Papers cannot be rejected simply for not
including code, unless this is central to the contribution (e.g., for a new open-source
benchmark).

* The instructions should contain the exact command and environment needed to run to
reproduce the results. See the NeurIPS code and data submission guidelines (https:
//nips.cc/public/guides/CodeSubmissionPolicy) for more details.

* The authors should provide instructions on data access and preparation, including how
to access the raw data, preprocessed data, intermediate data, and generated data, etc.

* The authors should provide scripts to reproduce all experimental results for the new
proposed method and baselines. If only a subset of experiments are reproducible, they
should state which ones are omitted from the script and why.

* At submission time, to preserve anonymity, the authors should release anonymized
versions (if applicable).

* Providing as much information as possible in supplemental material (appended to the
paper) is recommended, but including URLSs to data and code is permitted.
6. Experimental Setting/Details

Question: Does the paper specify all the training and test details (e.g., data splits, hyper-
parameters, how they were chosen, type of optimizer, etc.) necessary to understand the
results?

Answer: [Yes]
Justification:
Guidelines:

* The answer NA means that the paper does not include experiments.

* The experimental setting should be presented in the core of the paper to a level of detail
that is necessary to appreciate the results and make sense of them.

¢ The full details can be provided either with the code, in appendix, or as supplemental
material.
7. Experiment Statistical Significance

Question: Does the paper report error bars suitably and correctly defined or other appropriate
information about the statistical significance of the experiments?

Answer: [Yes]
Justification:
Guidelines:

* The answer NA means that the paper does not include experiments.

* The authors should answer "Yes" if the results are accompanied by error bars, confi-
dence intervals, or statistical significance tests, at least for the experiments that support
the main claims of the paper.

* The factors of variability that the error bars are capturing should be clearly stated (for
example, train/test split, initialization, random drawing of some parameter, or overall
run with given experimental conditions).

* The method for calculating the error bars should be explained (closed form formula,
call to a library function, bootstrap, etc.)

* The assumptions made should be given (e.g., Normally distributed errors).
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« It should be clear whether the error bar is the standard deviation or the standard error
of the mean.

It is OK to report 1-sigma error bars, but one should state it. The authors should
preferably report a 2-sigma error bar than state that they have a 96% CI, if the hypothesis
of Normality of errors is not verified.

* For asymmetric distributions, the authors should be careful not to show in tables or
figures symmetric error bars that would yield results that are out of range (e.g. negative
error rates).

* If error bars are reported in tables or plots, The authors should explain in the text how
they were calculated and reference the corresponding figures or tables in the text.
8. Experiments Compute Resources

Question: For each experiment, does the paper provide sufficient information on the com-
puter resources (type of compute workers, memory, time of execution) needed to reproduce
the experiments?

Answer: [Yes]
Justification:
Guidelines:

* The answer NA means that the paper does not include experiments.

* The paper should indicate the type of compute workers CPU or GPU, internal cluster,
or cloud provider, including relevant memory and storage.

* The paper should provide the amount of compute required for each of the individual
experimental runs as well as estimate the total compute.

* The paper should disclose whether the full research project required more compute
than the experiments reported in the paper (e.g., preliminary or failed experiments that
didn’t make it into the paper).

9. Code Of Ethics

Question: Does the research conducted in the paper conform, in every respect, with the
NeurIPS Code of Ethics https://neurips.cc/public/EthicsGuidelines]?

Answer: [Yes]
Justification:
Guidelines:

¢ The answer NA means that the authors have not reviewed the NeurIPS Code of Ethics.

* If the authors answer No, they should explain the special circumstances that require a
deviation from the Code of Ethics.

* The authors should make sure to preserve anonymity (e.g., if there is a special consid-
eration due to laws or regulations in their jurisdiction).
10. Broader Impacts

Question: Does the paper discuss both potential positive societal impacts and negative
societal impacts of the work performed?

Answer: [NA]
Justification: There are no potential positive or negative societal impacts of this work.
Guidelines:

» The answer NA means that there is no societal impact of the work performed.

e If the authors answer NA or No, they should explain why their work has no societal
impact or why the paper does not address societal impact.

» Examples of negative societal impacts include potential malicious or unintended uses
(e.g., disinformation, generating fake profiles, surveillance), fairness considerations
(e.g., deployment of technologies that could make decisions that unfairly impact specific
groups), privacy considerations, and security considerations.
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» The conference expects that many papers will be foundational research and not tied
to particular applications, let alone deployments. However, if there is a direct path to
any negative applications, the authors should point it out. For example, it is legitimate
to point out that an improvement in the quality of generative models could be used to
generate deepfakes for disinformation. On the other hand, it is not needed to point out
that a generic algorithm for optimizing neural networks could enable people to train
models that generate Deepfakes faster.

* The authors should consider possible harms that could arise when the technology is
being used as intended and functioning correctly, harms that could arise when the
technology is being used as intended but gives incorrect results, and harms following
from (intentional or unintentional) misuse of the technology.

* If there are negative societal impacts, the authors could also discuss possible mitigation
strategies (e.g., gated release of models, providing defenses in addition to attacks,
mechanisms for monitoring misuse, mechanisms to monitor how a system learns from
feedback over time, improving the efficiency and accessibility of ML).

11. Safeguards

Question: Does the paper describe safeguards that have been put in place for responsible
release of data or models that have a high risk for misuse (e.g., pretrained language models,
image generators, or scraped datasets)?

Answer: [NA]
Justification:
Guidelines:

» The answer NA means that the paper poses no such risks.

* Released models that have a high risk for misuse or dual-use should be released with
necessary safeguards to allow for controlled use of the model, for example by requiring
that users adhere to usage guidelines or restrictions to access the model or implementing
safety filters.

 Datasets that have been scraped from the Internet could pose safety risks. The authors
should describe how they avoided releasing unsafe images.

* We recognize that providing effective safeguards is challenging, and many papers do
not require this, but we encourage authors to take this into account and make a best
faith effort.

12. Licenses for existing assets

Question: Are the creators or original owners of assets (e.g., code, data, models), used in
the paper, properly credited and are the license and terms of use explicitly mentioned and
properly respected?

Answer: [Yes]
Justification:
Guidelines:

* The answer NA means that the paper does not use existing assets.
* The authors should cite the original paper that produced the code package or dataset.

 The authors should state which version of the asset is used and, if possible, include a
URL.

* The name of the license (e.g., CC-BY 4.0) should be included for each asset.

 For scraped data from a particular source (e.g., website), the copyright and terms of
service of that source should be provided.

 If assets are released, the license, copyright information, and terms of use in the
package should be provided. For popular datasets, paperswithcode.com/datasets
has curated licenses for some datasets. Their licensing guide can help determine the
license of a dataset.

* For existing datasets that are re-packaged, both the original license and the license of
the derived asset (if it has changed) should be provided.
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* If this information is not available online, the authors are encouraged to reach out to
the asset’s creators.

13. New Assets

Question: Are new assets introduced in the paper well documented and is the documentation
provided alongside the assets?

Answer: [NA]
Justification:
Guidelines:

» The answer NA means that the paper does not release new assets.

* Researchers should communicate the details of the dataset/code/model as part of their
submissions via structured templates. This includes details about training, license,
limitations, etc.

* The paper should discuss whether and how consent was obtained from people whose
asset is used.

* At submission time, remember to anonymize your assets (if applicable). You can either
create an anonymized URL or include an anonymized zip file.

14. Crowdsourcing and Research with Human Subjects

Question: For crowdsourcing experiments and research with human subjects, does the paper
include the full text of instructions given to participants and screenshots, if applicable, as
well as details about compensation (if any)?

Answer: [NA]
Justification:
Guidelines:
* The answer NA means that the paper does not involve crowdsourcing nor research with

human subjects.

* Including this information in the supplemental material is fine, but if the main contribu-
tion of the paper involves human subjects, then as much detail as possible should be
included in the main paper.

* According to the NeurIPS Code of Ethics, workers involved in data collection, curation,
or other labor should be paid at least the minimum wage in the country of the data
collector.

15. Institutional Review Board (IRB) Approvals or Equivalent for Research with Human
Subjects

Question: Does the paper describe potential risks incurred by study participants, whether
such risks were disclosed to the subjects, and whether Institutional Review Board (IRB)
approvals (or an equivalent approval/review based on the requirements of your country or
institution) were obtained?

Answer: [NA]
Justification: The paper does not involve crowdsourcing or research with human subjects.
Guidelines:

* The answer NA means that the paper does not involve crowdsourcing nor research with

human subjects.

* Depending on the country in which research is conducted, IRB approval (or equivalent)
may be required for any human subjects research. If you obtained IRB approval, you
should clearly state this in the paper.

* We recognize that the procedures for this may vary significantly between institutions
and locations, and we expect authors to adhere to the NeurIPS Code of Ethics and the
guidelines for their institution.

* For initial submissions, do not include any information that would break anonymity (if
applicable), such as the institution conducting the review.
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