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Abstract. Inspired by the Linear Programming based algorithms for
discrete MRF's, we show how a corresponding infinite-dimensional dual
for continuous-state MRFs can be approximated by a hierarchy of
tractable relaxations. This hierarchy of dual programs includes as a spe-
cial case the methods of Peng et al. [17] and Zach & Kohli [33]. We give
approximation bounds for the tightness of our construction, study their
relationship to discrete MRF's and give a generic optimization algorithm
based on Nesterov’s dual-smoothing method [16].

1 Introduction

Consider an optimization problem of the form
m}inz fa(Xa). (1)
«

Here, x is n-dimensional parameter vector. The index « varies over subsets of
the variables of x = {z1,...,z,}, X, denotes the the corresponding sub-vector
of x, and f, (x4 ) is a function that only depends on x,,. For problems of interest
to us |a| < n, i.e., the number of parameters that f, depends on is much smaller
than the total number of parameters.

Problems of this form abound in computer vision and machine learning, in-
cluding image denoising [3], bundle adjustment [26], and stereo matching [25],
among many others. One particularly important case is the inference problem
in Markov Random Fields(MRFs) [8]. MRFs are probability distributions that
can be written in the form

p(x) He_f”(x”). (2)

Where, « are cliques in the underlying graph and f, are the associated clique
potentials. It is straightforward to see that the MAP inference problem for p(x)
is equivalent to solving (1).

In the case where the domain of the f, (commonly known as the state-space
of x) is a finite discrete set, (2) is known as a discrete MRF and finding the
optimal solution to (1) is NP-Hard [22]. Despite this, a variety of algorithms
have been developed to efficiently compute an approximately optimal solution.
These include graph cuts [4], belief propagation [30], and (most relevant to this
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work) dual and primal-dual methods [12,31,21]. Most of these methods have
been developed for the case of pairwise discrete MRFs, i.e., |a] < 2.

There is however considerable interest in problems where the states are contin-
uous and/or the cliques have size greater than 2, including pose tracking [23,24],
structure from motion [27,6], stereo estimation [9,32], and protein folding [17].
Given the success of the methods used for solving discrete pairwise MRFs, it is
natural that a number of attempts have been made to extend them to contin-
uous domains and larger clique sizes [10,17,33]. But it is fair to say that their
success is limited and the development of these methods is still in its infancy.
Current methods for optimizing continuous MRFs include [17], [33] (which we
will discuss at greater length below) as well as [1], which can only handle convex
hinge-loss functions, but does allow constraints between the variables.

One of the most powerful tools for developing and analyzing discrete opti-
mization algorithms (exact and approximate) is linear programming [14,28]. So
it is no surprise that linear programming is at the heart of some of the most
successful methods for solving MRF's including [12,31,21] (see [29] for a review).
It is straightforward to construct a linear program relaxation of (1), as well as
its dual, but both of these end up being abstract infinite dimensional problems
that are not amenable to computation.

In this paper we offer a systematic procedure for approximating the infinite
dimensional dual using a hierarchy of piecewise polynomial functions. Doing so
allows us to handle both the issue of continuous domain as well as larger clique
size in a principled manner. It also allows us to unify and generalize the works
of Peng et al. [17] and Zach & Kohli [33]. As one would expect, the degree
of the polynomial and the granularity of the piecewise construction affect the
fidelity of the approximation. We analyze this and provide explicit approximation
bounds. We also study the cases where the elements of the hierarchy coincide
with a suitably constructed discrete optimization problem thereby enabling the
use of existing optimization algorithms. Last but not the least, we propose a dual
optimization algorithm applicable to a slice of our hierarchy based on Nesterov’s
dual-smoothing methods [16], which has recently been used successfully to solve
discrete MRF's [11,21].

The rest of the paper is organized as follows. In section 2 we construct the
linear programming relaxation to (1), its dual, and make some elementary obser-
vations about their structure. In section 3 we present a hierarchy of polynomial
approximations to the dual, and in section 4 we generalize to piecewise polyno-
mial approximations to the dual. Section 5 considers the special case of piecewise
constant and linear f,. Section 6 presents optimization methods for solving the
dual hierarchy. We conclude with a discussion in Section 7.

1.1 Preliminaries

Without loss, we assume that unary terms exist for each i € {1,...n} . Fur-
thermore the vector x lives in some 2 = 21 X - - - x §2,,. We will assume that the

! This is a notational convenience. If an f; is not part of the input, set f; = 0, which
does not change the optimization problem.
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domains §2; are 1-dimensional, i.e., £2; C R and compact. Compactness ensures
that the minimum value is attained. This allows us to re-write (1) as

mind  fi(w:) + D fa(xa). (F)

Where, |a| > 2. Let M = ) |a| which is one convenient measure for the size
of the input.

We will distinguish between two cases for the domain. If (2 is finite, we will
refer to (F) as a discrete problem. If each (2; is an interval [a, b] we will refer to (F)
as a continuous problem. f; and f, will be assumed to be lower semi-continuous
(Ls.c.) as functions 2 — R. Note that if {2 is discrete then all functions 2 — R
are continuous.

For any (2, P[f2] is the space of all regular? probability distributions on 2.
(f, 1) is the expectation of f with respect to the probability distribution p. C[£2)
denotes the space of continuous functions 2 — R, and Lip; [2] C C[f2] are the
L-Lipschitz continuous functions, i.e., functions f with |f(z)— f(y)| < L||lz—y|1
for all x,y € (2.

The Fenchel Conjugate of a function g is g*(y) = sup, y ' x—g(x); it is always
convex. The double Fenchel Conjugate ¢** is the convex envelope of g.

For an optimization problem A, OPT(A) will denote the optimal objective
function value.

2 The Linear Programming Relaxation

If u € P[S2], then for every subset a, let p|o € P[f24] be the marginal distribution
of p over the variables in a. Consider the optimization problem

i , , s.t. = . 3
Hglpl[r;)] Z<fa Ma> S.U. le U|a ( )
pa€P[24] &

This is the Full Marginal Polytope LP. It has the same optimum as (1). It
is however intractable. Even in the discrete case it involves exponentially many
variables (it requires specifying a probability for each value of x € (2). To get
around this, a standard relaxation is 3:

HIEI%DIFQ] Z <fia ,U/Z> + Z <fom ,U/Oé> ) s.t. //('O¢|Z = M. (P'F)
ja€P(20] @

2 A measure u is regular if for each A C 2 we have p(A) = inf{u(0) | O 2
A, O open} = sup{u(K) | K C A, K compact}. Many nice distributions, in par-
ticular, delta distributions, are regular.

3 Sometimes, if more is known about the structure of f., then more specialized relax-
ations can be constructed. e.g. if fo is a polynomial, then problem (3) is the same
starting point as that of the Lasserre Heirarchy [13]. The Lasserre hierarchy exploits
the fact that expectations of polynomials are linear in the moment variables of a
distribution yg = <x‘i,,u>. Then, the inverse Moment Problem allows relaxing the
original problem to a hierarchy of Semi-Definite Programs.
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This is the Local Marginal Polytope LP. The constraints p,|; = u; (indexed
by a,i for all & and i € ) are equivalent to saying that the signed measures*
Loli — pi are identically 0. By dualizing these constraints, we get the following
unconstrained optimization problem [17]:

maxz rrgn [fz (z;) Z)\ale}+z min lfa Xq) +Z)\a2xz (D-F)
x

Xa €82
a>1 i€

From [19], we know that the dual variables A\, ; are arbitrary continuous uni-
variate functions defined on §2;, i.e., A ; € C[§2;]. Furthermore, we have strong-
duality: OPT(P-F) = OPT(D-F). Here, we have not assumed anything about
fo- In fact, if the f, satisfy certain smoothness properties, then the optimal
dual variables do as well. The proof of the following lemma can be found in
Appendix A.

Lemma 1. If all f, € Lip;[f2.], then there is a dual-optimal X where each
Aayi € Lipp[£2].

Before we go further, let us define some notation. We will use ¢(A) to denote
the value of the objective in (D-F) and ¢;(A) and ¢, (A) to denote the individual
terms of the summation. For convenience, we define A;j(x;) = 3 5, Aa,i(z:) and
Aa(Xa) = Y ica Aa,i(zi). Given this notation we can write

qi(A) = Hglcln filwi) — Xi(w;) (4)
da(A) = Iilin fa(Xa) + Aa(Xa) (5)

A) = Zqi(/\) +) aa(N). (6)

Since the dual variables A are allowed to be arbitrary continuous functions,
the dual problem (D-F) is infinite dimensional and hence not computationally
tractable. We will instead consider subspaces A C C[f2] that lead to computa-
tionally tractable duals:

maX Z QZ + Z qo ()‘) (D_A)

Lemma 2. Let A C A C C[f], and let X* and X be the solution of the
corresponding optimization problems (D-A) and (D-A’). Then

g(A") <q(N*) < q(A) +2Me (7)
where, M =73 |a| and € = max, ; sup,, |)\Z,(l‘z) — )\’O’fz(xz)\

* lia|i — pi are signed measures on §2;, since we may have pa|i > u; for some events,
and pals < pi elsewhere.
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Proof. The left inequality holds because (D-A") optimizes over a larger set than
(D-A). For the right inequality, let A; = [{a 3 i}| and A, = |{i € a}|. Then

mln fZ (z;) Z Aoi(wi) > mln fz(xz) Z Ao i) — Age (8)

[e3

I’Illl’lfa (Xa) +Z)\ () >m1nfa Xa) +Z)\’* x;) — Aye (9)

7

hence g(A") > 3, gi(A") + Y da(N) — (5, 4 + 5, Aa)e = g(N) — 2Me.

3 Polynomial Dual Variables

We begin by considering polynomial dual variables. The subspace A(® ¢ C[§]
will denote dual variables that are polynomials of degree d i.e.,

M) = AQ 4 A0z, - 4 A Dt (10)

Since A@=1 c A this forms a hierarchy. Let us look at some special cases.

3.1 Constant Dual Variables

The simplest subspace of dual variables is 4(?), the space of constant functions,
e, Aai(zs) = )\EXO)Z Then we have

Lemma 3. Let A9 € A©) | then for all X € C[2], qA+ AD) = g(N).

Proof. Observe that ;(A+A”) = ¢;(A) = A\{” and ga (A + A) = ga(A) + A5
and )\,('O) =D i A(OS),» = AY. Therefore,

dA A0 = Zq )Y W) =3 A+ 3TAO =g(n) (11)

i

In other words, we can ignore constants added to A,,;. In addition, this allows
us to simplify the optimization problem (D-A(%).

Corollary 1. OPT(D-A®) = ¢(0) = 3, ming, fi(z;) + 3, minx, fo(Xa)

Proof. OPT(D-A©®) = ¢(0) is a straightforward consequence of Lemma 3. Then

= Z%‘(O) + an(O) (12)
= Zmln filxy) Zmln fo(Xa) (13)

Thus OPT(D-A) is the obvious lower bound of f obtained by simply mini-
mizing each term separately.
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3.2 Affine Dual Variables

Next, we consider the space A1) of affine dual variables Aa,i(Ti) = )\g{)i + )\(al)zxz
From Lemma 3 we know that constant offsets cancel out, so we can assume that
)\g{)i = 0, i.e., optimizing over affine dual variables is the same as optimizing over

linear dual variables. With XA € A1) we have:
a:(X) = min fi(x;) = \Vws = 7 (A7) (14)

Ga(A) = min fo(xa) + AL %0 = —f1(=AL) (15)

Here AY) is the vector ()\( ))zea and )\(]) is the sum ) )\g)z Recall that f* is
the Fenchel conjugate of f. Combining these, D-AM) can be simplified to

maxz M) +Z — (=AW (D-AW)

The Fenchel Conjugate can be explicitly computed for certain analytically
defined functions (such as truncated quadratics). In cases where an analytical
solution is not possible, there are numerical algorithms that can compute the
Fenchel conjugate of a sampled function in linear time (e.g., [15]).

More interestingly, we have

Theorem 1. Let

min Y f* (@) + ) fa7 (xa) (P-SC)

be the convex optimization problem obtained by separately convexifying each term

of (F), then OPT(P-SC) = OPT(D-AW).

Proof. Introduce copies of the variables y, for each clique a in (P-SC) to get
the equivalent optimization problem

min 37 @) + 3 £ a), 5. b Yo = @ (16)

x,{ya}

Dualizing the equality constraints with dual-multipliers )\a we get (D-SC)

%

max min, 7777 (w) = 3] 4 30 [0 0re) £ 20 Te] - (050)

=max » min [f*( )\(1) ] Zmln{ (ya) + AV Ty ] (17)

A 7 T;
— ok ok (1) *** (1) 1
I;l(ag(Z )+ Z T (= (18)

For any f it is the case that f*** = f*, i.e., the convex envelope of a convex
function is the function itself. Therefore (18) is the same optimization problem
as OPT(D-AM), and then by strong duality, OPT(P-SC) = OPT(D-AW),
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3.3 Degree d Polynomial Dual Variables

Let us now consider the subspaces A@ when d > 1. Recall that Aa,i(xi) =

)\(1) -+ )\a Jxd. This gives subproblems of the form
gi(A) = min fi(w:) = AV — oo = A2 (19)
Ga(A) = min fu(xa) + Y (Aai + - + Aiad) (20)
“ i€

These subproblems look almost like a Fenchel conjugate, with the linear form
)\S)le replaced with a polynomial. In fact, optimization problems of this form
have been studied, under the name of @-conjugates [7].

For a function @ : R™ x R™ — R, the ®-conjugate transforms functions
f:R™ = R to their conjugate f® : R™ — R, defined by

Py = sup@(x,y) — f(x) (21)

If #(x,y) = x'y, then the ®-conjugate is just the Fenchel Conjugate. In the case
of polynomial dual variables, we can define @ to be the polynomial evaulation
gz, y D,y D) =y Wy oy Dgd ) @)y —
map: D; 4(zi,y .. )=yWa;+---+yYaf and Dy q(Xa, Yo 'y - Ya ) =
ZiEa D; (s, yz(l), . ,yz(d)) Then, the dual for degree d polynomials becomes

Hl)f\iXZ {— f;pi’d()\l(»l } Z { faad /\al)a-Ha_}‘&d)) (22)

In this case, the #-conjugate can be computed in terms of the Fenchel conjugate
(this is a straightforward generalization of the full quadratic transform, Example
11.65 of [18]).

4 Piecewise Defined Dual Variables

A separate hierarchy, orthogonal to the polynomial hierarchy above, is obtained
by considering dual-variables defined piecewise on their domain. That is, each
dual variable has some fixed number of pieces and each piece belongs to A(® for
some fixed degree d, e.g., piecewise constant or piecewise linear functions.

To simplify notation, we assume the domain of z; is £2; = [0, K] for some
integer K and consider dual variables )\, ; which are piecewise defined on the
subintervals I, = [k — 1,k) for k = 1,..., K. We will use superscript notation
to denote the pieces of A, so that A\, ;(x;) = )\’;Z(x,) for x; € I.. We'll define
)\’;Z = 0 outside I}, so that Ao ; =D, Ak

It will be convenient to correspondingly subdivide the domains of f;, fa, so
let f¥(x;) = fi(x;) for z; € I}, and 0 otherwise. For the higher-order functions,
we subdivide the cube [0, K]®! into grid-cells, indexed by ko = (k;)ica. Then,
the grid cells are Iy, = [[;c, Ir,, and the pieces of f, are f¥o, where fX«(xo) =
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Fig. 1. (left) Piecewise constant dual variables find the minimum value in each “piece”.
(right) Piecewise linear dual variables convexify each piece separately. Note that the
overall function is non-convex.

fa(xa) for x4 € Iy, and 0 otherwise. Finally let us define subproblems for each
piece:

EO) = min f () — Ar(a) (23
qé“(A)=xné1;i fa* (%) + 257 (1) (24)
where we have extended our summation-shorthand with A¥ = 3 _. )\Zﬂ» and

ko ki
)‘a - ZzEa )\a 7

Lemma 4. For piecewise defined dual-variables, the dual problem is given by
_ in ok in o Ka
=D _mingf(A)+ > mings(A). (25)

Proof. For piecewise dual variables, we know that \q; = >, )\’Oi’i, and that )\’fm»
and fF (vesp. fXo) are 0 for z; ¢ Iy (vesp. for x, ¢ I, ). Therefore, we have

qgi(A) = I’Ii,ll’lz fk (z;) )\k (z4)] (26)

= min min [7 () ~ N (21)] = ming(3) (27)

oA = min S07E (x0) + N () (28)
ko

=min_min (o (xa) + A5 (%a)] = min gz (X) (29)

So, if we know the dual subproblems ¢; and g, for a given class of functions,
then adding piecewise defined functions just requires a finite minimum over the
Kol subproblems for each piece.

We can combine this approach with the polynomial hierarchy of Sections 3.2
and 3.3 by letting (D-A()X) be the dual program with piecewise polynomial
dual variables — each piece is a degree d polynomial, and the pieces are K
equally-sized intervals of the domain (2;. We can bound how close each ap-
proximation is to the true dual solution: as we increase the number of pieces of
the domain, or the degree of polynomials allowed as dual variables, these bounds
converge to 0, as characterized by the following theorem (proof in the Appendix).



274 A. Fix and S. Agarwal

Theorem 2. If each variable has domain 2; = [0,1], and all f, are L-Lipschitz,

then OPT(D-AD-K) > OPT (D) — O(ME).

We highlight the duals programs for piecewise constant (A(°)%) and piecewise
linear dual variables (A(M)).

4.1 Piecewise Constant Dual Variables

Substituting the appropriate subproblems ¢¥, gk« into Lemma 4, we get
- in( ¥ (x; (0),% _A0).K
max [Z i [min( 7 2) + X7+ (D-40)5)
K3

Z Hﬁln |:mln(f§“ (Xa)) + )\((XO)aka:|

Recall that the pieces of §2; and {2, are indexed by k;, k. Define the following
discrete functions

fi(ki) = Jnin fi(xi) (30)
fa(ka) = xiniri fa(xa) (31)

and the discrete optimization problem
min }  fi(ki) + 3 f(ka). (F)
K3 «

Note that f = >, f; + >, fo is obtained by taking the minimum value in
each piece of the domain (see Figure 1 (left) for illustration). The primal LP
relaxation of this problem using the Local Marginal Polytope is

| min D (Jini) + D {Jartta) s st pali = i (P-F)
H(MEPQ(K) ' *

Where, P(K) is the space of discrete probability distributions on the integers
{1,..., K} and P%(K) is the space of discrete probability distributions on cor-
responding |a|-dimensional integer grid. Then we have,

Theorem 3. OPT(D-A®):X) = OPT(P-F).
Proof. Substituting (30) and (31) into (D-A®-K) we get

mas 37 min | F3(k) = A+ D min [ £ (ka) + A0 (32)

This is exactly the dual of (P-F), and by strong duality our claim holds.

Note that this means we can solve D-A):X by using f as input to any Discrete
MREF solver which optimizes the dual, such as [31,21].
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4.2 Piecewise Linear Dual Variables

Again, substituting the appropriate subproblems ¢¥, ¢k into Lemma 4, we get

max lz min { )\(1) M+ )\(O) k]

me{ ) (— )\(1) ka )+)\g0),ka] (D_A(1),K)

This problem turns out to be closely related to the method proposed by Zach
and Kohli [33]. Their method first subdivides the functions f;, f, on a grid, and
separately convexifies each piece (see Figure 1 (right) for illustration). The result-
ing problem is solved using a convex program with marginalization constraints.

More specifically, their method solves the following convex program?:

. e [(TF L [ xke
min > 7 (f7) (yk) + ) s (fEe) (y{jﬂ ) (P-ZK)
ik i oKy

[

> v =y (33)

ko :ki=k

> ake =ik (34)
ko:ki=k
(i 1) = (Ya, 1) =1 (35)
0<af <y, O0<aly <yse (36)

Theorem 4. OPT(D-AM-K) = OPT(P-ZK).

Proof. We can dualize the constraints (33) and (34) with dual variables )\S)Zk
and )\g)’z’k respectively. This gives the program:

T\ ORT 0k
maxmanyl [ s (y ))\ S -\ } (37a)

K2

o [(XE2 (1),ka X (0),k

+ Z (7% a yk“ + (A7) k, T Ao (37b)
e

<yia 1> = <y04a 1> =1 (370)

0<af <y 0<aky <yke (37d)

Then, minimizing over x and then y (and using the fact that f*** = f*), this
simplifies to (D-AM1)K), Therefore, (D-AM)X) is dual to (P-ZK).

® (P-ZK) generalizes equation (8) from [33] to higher-order cliques (they consider only

pairwise terms), with slight changes in notation to match our own. Additionally,
throughout this section we’ll define 0/0 = 0, to make the divisions above always be
well-defined.
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5 Piecewise Defined f; and f,

In the last two sections we studied versions of (D-F) where the dual variables
are restricted to subspaces of C[(2;] without any restrictions on f; and f,. Let us
now consider the case where the functions f; and f, are also defined piecewise.

Theorem 5. If f;, fo are piecewise constant on Iy, Ik, respectively, and if F is
the optimization problem obtained by discretizing F (via (30) and (31)), then

OPT(P-F) = OPT(P-F) = OPT(D-A®:K)

Proof. Since f;, fo are all piecewise constant on the grid cells I, Iy, , then the
construction (30) and (31) reduces to

f,k) = min fi(er) = filk) 9
falka) = xfg}i fa(xa) = f(Ix,) (39)

Observe that the optimal dual variables A* for (D) will also be piecewise con-
stant, here is why. Since f;, fo are constant on I, Ik, setting A, i(z;) to its
average value on the interval, A\, ;(z;) = ‘Ilk‘ fIk Aa,i(xi)dz for z; € I, does not

decrease the objective ¢. Therefore, we have OPT (D) = OPT(D-A®)X) which
combined with OPT(D) = OPT(P-F) and Lemma 3 gives our result.

For piecewise-linear functions, we have a similar result (proof in Appendix).

Theorem 6. Let the functions f;, fo be continuous piecewise-linear on a reg-
ular grid® and let f; be fi restricted to {0,...,K}, and fo be fo restricted to
{0,..., K}*. Then consider the discrete optimization problem:

i Z<ﬁ,m>+z<ﬂ,ua>, s.t. pali = pi (P-F)

Ha €EPY(K) *

OPT(P-F) = OPT(P-F).

According to these theorems, for piecewise-constant and piecewise-linear ob-
jective functions, the infinite dimensional primal and dual problems have the
same value as the finite dimensional problems for the discrete MRF f. This
means that the classic discrete MRF optimization methods can be used to solve
this class of problems effectively.

6 Solving D-A®-K

The problem D-A(-K is a finite dimensional, unconstrained convex non-smooth
optimization problem. For non-smooth problems, the best general-purpose opti-
mization algorithms are subgradient methods [2]. However, because subgradient

6 fi is linear on each interval I, and that there’s a triangulation T" of the grid 2,
such that f, is linear on each triangle (or simplex) 7 € T
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algorithms have slow convergence, requiring O( 612 ) function evaluations to obtain
an e-optimal solution [2]) it is worth considering more specialized methods.

As we noted earlier, as consequence of Theorem 3, (D-A)K) can be solved
efficiently using discrete MRF solvers that operate on the dual.

Sometimes it is preferable to slightly modify the problem and instead optimize
a smooth approximation to the dual and this can lead to a convergence rate of
O(1/€) [16]. For discrete problems, this approach has been used in the Adaptive
Diminishing Smoothing method of [21] to obtain state of the art optimization
results for discrete MRFs. This can also be applied to (D-A(M):X). There are two
sources of discontinuity in dual: the finite minimization from the piecewise part,
where ¢;(A) = ming ¢¥(X); and the Fenchel conjugate ¢gF(X) = —(ff)"‘()\l(»l)’k)7
which may also be non-differentiable. To get a smooth approximation for the
finite minimization, we replace min with soft-min” as in the work of [21]. For
the Fenchel conjugate, we have

Lemma 5. For f :[0,1]" = R and t > 0, let fi(x) = f** +t|z||*>. Then f; is
differentiable, and f*(y) > fi(y) > f*(y) — tn.

Proof. We note that (by Lemma 26.3 of [20]) f* is differentiable if and only if
f is strictly-convex, and f** is convex and t > 0 so f; is strictly convex. Then,
fe > f for all x, so f; < f* (the Fenchel conjugate is order reversing). Finally,

i) =SlipyTx—f**(X) —t]|z|? (40)

> supy"x — £ (x) ~ tn = f*(y) ~ tn. (41)

Combining these two smoothing techniques gives us a differentiable approxi-
mation to (D-A™M-X) which can then be efficiently optimized, either using con-
ventional quasi-Newton methods such as L-BFGS, or the special-purpose optimal
method of Nesterov [16].

For d > 1, the story is less nice. Recall that if there are multiple minimizers
for f(x) = min;es gi(x), then f is non-differentiable. In particular, for quadratic
dual variables, the ®-conjugate f?(a1,as) = sup, a1z + azx? — f(x) may have
multiple minimizers. Ensuring strict convexity does not help this situation: if
f(z) = 22, then f%(0,1) =sup, 0-z + 1-2% — 2% = sup,, 0, which is minimized
by every x. So for d > 1, the smoothing method of Lemma 5 doesn’t work. We do
not know a practical way to smooth these subproblems, so we can only propose
to use subgradient methods for optimization in this case.

7 Discussion

We have given a sequence of dual programs (D-A(®)%) which get increasingly
close to the infinite-dimensional dual (D) as d, K increase. To see the tradeoffs in

7 Defined by soft-minserg:(x) = —tlog ), e 9i(x)/t,
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choosing d, K, the bounds from Theorem 2 are O( dlK). If we consider either dou-
bling the number of pieces K, or the degree d, then we get the same improvement
in error bound, but both choices use twice as many coefficients )\(] Lk,

However, the computation of the soft-min for the gradient of fa scales as
Kol whereas if our f, are analytically defined, our Fenchel conjugate compu-
tation may be much cheaper to compute (potentially in constant time). There-
fore, depending on the specifics of the problem, increasing the degree d is likely
to be a better tradeoff in terms of computational efficiency. Unfortunately,
(D—A(d)’K) cannot use smooth optimization methods for d > 1, which suggests
that (D-AM-K) is the best choice.

A further attractive feature of the dual construction is that it unifies both
higher order cliques «, and continuous domains in a single framework. The main
complexity of the dual (D) is due to the continuous variables, causing it to be
infinite dimensional. The higher-order cliques do cause the number of pieces I,
in the piecewise dual variable case to grow exponentially with the clique size,
but the same is true for discrete MRF's as well.

Going forward we plan on exploring the practical performance and special-
ized algorithms for computing the dual for specific f,, of interest in applications.
In particular, we will consider the truncated L; and Lo priors, because their
Fenchel conjugates can be analytically derived and computed in constant time.
We will also investigate the Fast Fenchel Conjugate [15] for handling more gen-
eral f,. Using these duals as building blocks, we then plan on building a practical
implementation of smoothing based optimization algorithm for (D-A(1)5).

A  Proofs

Lemma 1. If all f, € Lip;[f2.], then there is a dual-optimal X where each
)\Oé,i - LZpL [‘QZ}

Proof. Let XA be dual-optimal. We will iterate through «,¢ updating each A, ;
to become L-Lipschitz, without reducing the objective ¢(X). So, let A, ,(z;) =
min, Aa,i(xh)+L|z;—2}|. First, note that A, ; < A,,;. We also have that )\ ;s L-
Lipschitz: for any x there is some z with )\w( x) = Aa,i(2)+ Lz —2| and for all y,
Xy o(9) < N () Lly—=| hence X, (3) —N, ,(z) < Lly—2|—Lla—z| < Lly—al.
By symmetry, X, ,(y) — Ny, (2)] < Lly — 1.

Let X' be A Where we've updated one Ay to A, ;. Since )\’ i < Aa,i we know
(X)) > ¢i(X). To show g4 (A") > o (), pick any Xa. There is some z} such that
Ni (i) = Aaji(g) + L|wi — 2;]. Let x;, be x, with x] replacing x;. Then:

o (Xa +Z)\ = fo(Xa +ZAM )+ L|z; — 2/ (42)
o)t Z Aai(@) = ga(A) (43)

Therefore, go(A') = ming,, fo(Xa) + A5 (Xa) > ga(N), s0 g(A") > g(N).
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Theorem 2. If each variable has domain £2; = [0,1], and all f, are L-Lipschitz,

then OPT(D-ADK) > OPT(D) — O (ME).

Proof. We use Jackson’s theorem (Corollary 7.5 of [5]): there is a constant C' such
that if f € Lip, [0, 1] then there is a polynomial p,, of degree n with || f —pp|loo <
O( ) This bound may not be tlght for small n; however for constant and
linear functions, we have po(z) = f(3) and p;(z) = f(i) + (f(3) = f(}))z with
1f—poll < % and ||f —p1| < 4 (the functions fy(z) = Lz and fi(z) = L|z — }|
show that these bounds are tight).

Since the f, are L-Lipschitz, by lemma 1 there is a dual-optimal A where each
Aa,i 18 L-Lipschitz. Then, apply the Jackson-inequality to each piece [ Ii(, ’;‘}1] of
the domain [0, 1] to get a K-piecewise d-degree X with [[Aa,i — A ;llec < O ().

Consequently, by lemma 2, OPT(D-A(4-K) > ¢(A) > OPT* — O (Jc\l/%)

Theorem 6. If f;, fo are continuous piecewise-linear functions on a regular
grid, then OPT(P-F) = OPT(P-F).

Proof. Since fis just a sampled version of f, the discrete LP (P—ﬁ ) is identical
to (P-F') with the restriction that i, € P*(K). Since P*(K) C P[f2,] it’s clear
that the continuous LP is a lower bound on the discrete LP.

For the other direction, take a feasible primal p, € P[2,]: we’ll construct a
feasible ji, € P*(K) with the same objective.

Let T, be the standard triangulation of the grid {0,..., K}*. Each simplex
T € T, has vertices in {0, ..., K}* and the projection of 7 onto the i-th compo-
nent is an interval [j, j + 1]. For each x € {0, ..., K}*, there is a set of simplices
with X as a vertex, we will denote this set as 7 ~ X. Each simplex comes with
barycentric coordinates: every point x € T is a convex combination of the ver-
tices. We'll write these as &, x(x) which satisfy > o & x(x)x = x.

We construct fi,, by taking all the mass from p, on a simplex 7, and gath-
ering it to each vertex X, Weighted by the barycentric coordinates &, z. More
specifically, define fio (X) := > 5 [ & z(X)dpuq.

The fact that the barycentric coordinates sum to 1 ensures that fi, is a
probability distribution on f2,, and since the projections of 7 onto the i-th
component are intervals [j,j + 1] we get that {fi,} satisfy the marginalization
constraints. Finally, since our objective is linear on each 7, we have f,(xo) =
Y %or &r%(Xa) f(X). Therefore, we have

o) = 2 1al5) (3 [ trxtoca)di) Z/Zf s (xa)diia (44)

X~T

= Z/f(xa)dua = (fas Ha) - (45)
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