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Abstract
This paper develops an approach for efficiently
solving general convex optimization problems
specified as disciplined convex programs (DCP),
a common general-purpose modeling framework. Specifically we develop an algorithm
based upon fast epigraph projections, projections
onto the epigraph of a convex function, an approach closely linked to proximal operator methods. We show that by using these operators, we
can solve any disciplined convex program without transforming the problem to a standard cone
form, as is done by current DCP libraries. We
then develop a large library of efficient epigraph
projection operators, mirroring and extending
work on fast proximal algorithms, for many common convex functions. Finally, we evaluate the
performance of the algorithm, and show it often
achieves order of magnitude speedups over existing general-purpose optimization solvers.

1. Introduction
Although convex optimization techniques underly a large
number of machine learning algorithms, there has been a
traditional tension between general purpose optimization
methods and specialized algorithms. General purpose algorithms, exemplified by standard cone form solvers like
linear, second order, and semidefinite cone solvers, with
the addition of modeling languages such as cvx (Grant &
Boyd, 2008) or cvxpy (Diamond & Boyd, 2015) (which
convert problems to these forms), provide a very flexible “rapid prototyping” framework for convex optimizaProceedings of the 33 rd International Conference on Machine
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tion. However, these methods typically do not scale beyond medium-size problems, and are not well-suited to the
larger problems that make up much current machine learning work. This has lead to the development of a number of specialized solvers for many problems of interest
including support vector machines (Platt, 1999; ShalevShwartz et al., 2011; Chang & Lin, 2011), ranking approaches (Joachims, 2002), sparse inverse covariance estimation (Friedman et al., 2008; Hsieh et al., 2014), etc,
just to name a very small number of examples. Recently,
many special purpose algorithms have started to use proximal operators as a key building block.
This current work looks to begin bridging the gap between
specialized and general purposes solvers. The first main
contribution of this work is a method for converting any
disciplined convex program (DCP) into a form that can be
directly solved by proximal methods, without converting
to cone form. Doing so requires a new set of operators
for epigraph projections, an operator related to but distinct from most existing proximal operators; specifically,
for some convex function f : Rn ! R, epigraph projections are optimization problems of the form
epif (v, s) = argmin {kx vk22 +(t s)2 | f (x)  t} (1)
x,t

i.e., they are a projection of some (v 2 Rn , s 2 R) onto the
epigraph set {(x, t) | f (x)  t}. Thus, the second main
contribution of this work is the development of a wide set of
epigraph projection algorithms (plus some additional proximal operators), which in turn can solve a very broad range
of DCPs without ever resorting to standard cone transformations. To build these fast epigraph projections operators we develop new optimization approaches, including
an implicit dual Newton method and a O(n) “sum-of-clip”
solver, both of which we detail in later sections. Finally, we
implement these methods in a generic optimization solver,
and show significant speedup over existing general-purpose
approaches, often an order of magnitude or more.
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2. Background
Disciplined convex programming Disciplined convex
programing (DCP) (Grant et al., 2006) is a modeling framework for convex programs that allows very general convex
problems to be specified using a relatively small set of convex atomic function and set of compositional rules that preserve convexity. For instance, a basic rule states that for
h : Rk ! R, gi : Rn ! R, and one of the following holds
for each i = 1, . . . , k:
• gi convex, h convex nondecreasing in argument i
• gi concave, h concave nonincreasing in argument i
• gi affine, h convex,

then f = h(g1 (x), . . . , gk (x)), is convex (see e.g. Boyd &
Vandenberghe (2004, §3.2.4) for details). The DCP ruleset
is sufficient but not necessary for a problem to be convex:
the “log-sum-exp” function is convex, but cannot be verified as such by the above rules. However, log-sum-exp can
be represented as a separate atomic function that is convex
(and monotonic in its arguments). In practice, most convex problems can be written using the DCP ruleset with a
relatively small set of atoms.
In addition to this verification, DCP libraries also provide a
means of converting the problems to a standard form cone
problem. Each functional atom also provides an graph implementation of the function, a representation of the function as the solution to a linear cone problem. For example,
the `1 norm has the graph form
kxk1 = min 1T y, subject to y  x  y.
y

(2)

Once an optimization problem has been verified as convex
by the DCP rules, we replace all instances of DCP atoms
with their corresponding epigraph implementation (introducing new variables as needed). The resulting problem,
which must be itself a linear cone problem, is guaranteed
to be equivalent to the original optimization problem, and
can then be solved by standard form solvers.
Proximal methods A recent trend in machine learning
optimization methods has been the increased development
of algorithms based upon proximal operators. Given a convex function f : Rn ! R, the proximal operator is defined
as
1
prox f (v) = argmin f (x) + kx vk22 .
(3)
2
x
Crucially, for many functions f , including many nonsmooth functions, we can compute the proximal operator
in closed form (or if not, at least compute it to numerical
precision very efficiently). For instance, the proximal operator for the `1 norm is given by soft thresholding (Donoho,
1995), prox k·k1 (v) = max{|v|
, 0} · sign(v), where all
operators are applied elementwise.

Generally speaking, “proximal algorithms” refer to any optimization method that uses a proximal operator in its iteration. Such algorithms are not new, with the original proximal point algorithm proposed in 1976 (Rockafellar, 1976),
but they have seen increased usage in recent years, often
in conjunction with the increasing use of `1 regularization;
see e.g. (Parikh & Boyd, 2013) for recent survey of several
such methods.
Operator splitting techniques are one class of proximal algorithm, which solve a composite optimization problem
minimize f (x) + g(x),
x

(4)

typically by exploiting fast proximal operators for f and g.
A general review of operator splitting algorithms is given
in (Ryu & Boyd, 2016), and two algorithms of particular
recent interest are Douglas-Rachford splitting (Douglas &
Rachford, 1956) and the alternating direction method of
multipliers (ADMM) (Gabay & Mercier, 1976; Boyd et al.,
2011). Ultimately, our algorithm uses ADMM to solve the
resulting problems after transforming them to a suitable
form, though other operator splitting methods can be applied as well. Of particular relevance to our problem is the
splitting cone solver (SCS) (O’Donoghue et al., 2013), an
application of ADMM to linear cone programs; together
with existing DCP libraries, this system is very comparable to our own (a solver capable of solving DCP problems
using proximal methods), and comparisons to SCS will be
one of the primary focuses in later sections. Also related
is the TFOCS algorithm (Becker et al., 2011), which uses
first order methods to solve several classes of cone problems, though it does not solve general DCPs.
In the general theme of proximal algorithms, there have
been a few papers that do consider epigraph projections
in a limited manner. For example, Tofighi et al. (2014)
use a epigraph projection onto a total-variation-type norm
described via a linear program for image deconvolution;
Chierchia et al. (2012) describe projections on to the epigraph of the `2 and `1 norms (in the later case using a naive
O(n log n) algorithm), for a few specialized optimization
problems; and Harizanov et al. (2013) use an epigraph projection onto a very specific function useful for image processing. None of these approaches relate to solving general
optimization problems, nor do they the develop the range
of epigraph projections that we cover.

3. Converting DCPs to proximal form with
epigraph projections
In this section, we show that any DCP can be solved using a proximal algorithm that employs standard proximal
operators plus epigraph projections. In particular we show
that any DCP composed entirely of atoms from some set
of functions G (but which can be composed according to
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the DCP ruleset to form much more complex functions that
do not admit efficient proximal operators or epigraph projections) can be solved using only proximal operators and
epigraph projections for functions g 2 G; thus, if we implement proximal and epigraph projection operators for every
element in a DCP atom library, we can directly solve the
problem without ever using any of the DCP graph implementations, but just the relevant operators directly. This is
formalized as follows
Theorem 1. Consider the DCP optimization problem
minimize f0 (x)
x

subject to fi (x)  0, i = 1, . . . , p
Ax = b

(5)

with optimization variable x, affine constraints A 2 Rm⇥n
and b 2 Rm , and convex functions fi : Rn ! R built via
the DCP ruleset from convex atoms in a set G. Then this
optimization problem can be written equivalently as
minimize
x̄

N
X

f¯i (x̄)

i=1

(6)

subject to Āx̄ = b̄
for some expanded set of variables x̄ 2 Rn̄ such that x =
x̄I0 for some set I0 ; affine constraints Ā 2 Rm̄⇥n̄ and
b̄ 2 Rm̄ ; and convex functions f¯ : Rn̄ ! R of the form
⇢
g(x̄Ii )
f¯i (x̄) =
or
(7)
I{g(x̄Ii )  x̄ti }

for some atomic function g 2 G where Ii selects some subject of the indices and ti 62 I selects the epigraph variable.
Again, the key point here is that although atom g 2 G admits efficient operators, the functions fi made up of compositions of these functions can be much more complex
(one simple example for a robust SVM is below). But the
theorem states that the problem can be transformed into an
equivalent one that only requires proximal operators and
epigraph projections for functions in the atom set G.

The proof of Therem 1 is straightforward, but requires
a slightly more formal definition of the representation of
DCP functions; we describe this only briefly here, with
more detail about DCPs in general available in Grant et al.
(2006). Each DCP function is represented as a expression
tree, where each non-leaf node in the tree must be a DCP
atom (which itself can be either convex, concave, or affine),
and each leaf node must be a variable or a constant. For example, an `1 robust SVM (see Appendix A.4 for details
about the derivation of this objective term) can be written
as the optimization problem
minimize
✓

2

k✓k22 +

m
X
i=1

max{0, 1 yi · ✓T xi + kP T ✓k1 }.
(8)

+
bmK

×
λ

∥ · ∥22

Kt{0, ·}

θ

+
1
−/B;(y)X

×

∥ · ∥2
×

θ
PT

θ

Figure 1. A DCP expression tree representing an `1 robust SVM
optimization objective.

Figure 1 shows the DCP expression tree for this objective:
k · k22 , k · k1 , and max{0, ·} atoms are convex, the sum, +
and ⇥ atoms are affine (the ⇥ atom under DCP must have
a constant on one side), the leaf node ✓ is a variable, and
the , 1, diag(y)X and P T leaf nodes are constants.
Proof of Theorem 1. The proof proceeds by considering
each DCP function fi as an expression tree of depth n,
and employs a type of “bottom up” reduction to reduce
the tree to one of level n 1, plus some additional equality and epigraph constraints. We select some leaf node
at level n, which we denote l1 and consider its immediate parent g and siblings, l2 , . . . , ln . We introduce a new
variable ˆl and, based upon whether g is affine, convex, or
concave, we add the constraint g(l1 , . . . , ln ) {=, , } ˆl:
we add an equality constraint for g affine and place these
constraints into the Āx̄ = b̄ matrix; and we add  constraints for g convex and
constraints for g concave,
and introduce the appropriate epigraph indicator functions
f¯i = I{g(l1 , . . . , ln ) { , } ˆl} in these two cases. Finally,
we replace the entire subtree with the ˆl variable. We repeat
this process for all leaves at level n, resulting in an equivalent expression tree of depth n 1 (plus additional equality
constraints and epigraph indicators).
When we reach the root node of the tree for the objective
function f0 , we simply add the expression itself as a function f¯i = g (or by way of optimization, we immediately
terminate if the root node is an addition operator and the
nodes at depth 2 already have efficient proximal operators
or epigraph projections). For the root nodes of expression trees for fi , i
1, we add the epigraph constraint
f¯i = I(g(l1 , . . . , ln )  ˆl) plus the constraint ˆl = 0.
Example The theorem is best illustrated by example, so
we consider here how we can use this approach to transform the robust SVM problem (8). This objective composes the hinge loss, a linear function of the parameters ✓,
and an `1 norm inside the hinge loss, and there is no prox-
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imal operator that can be applied directly to the entire toplevel objective terms. However, the objective still admits a
DCP formulation, as shown in Figure 1, and applying the
operations from Theorem 1 (using atoms for the squared
`2 norm, hinge function max{0, ·}, and `1 norm) results in
the new variables and constraints
ˆl1 ) P T x = ˆl1
ˆl2 ) kˆl1 k1  ˆl2
ˆl3 ) 1 diag(y)X✓ + 1ˆl2 = ˆl3

(9)

and the optimization problem over new variable x̄ =
(x, ˆl1 , ˆl2 , ˆl3 )
k✓k22 +

minimize

X

2
subject to P T x = ˆl1
x̄

1

max{ˆl3 , 0} + I{kˆl1 k1  ˆl2 }

diag(y)X✓ + 1ˆl2 = ˆl3 .
(10)

This is an optimization problem in the form (6): each term
in the objective is either one of the atomic functions, or an
indicator of the epigraph of an atomic function, plus additional linear constraints over these variables.
Optimization approaches Finally, as an immediate
corollary of the above theorem comes the fact that we can
solve the modified DCP problem using just a sequence
of proximal and epigraph projection operators of just the
atomic functions. The proof here is algorithmic, and comes
by simply applying an operator splitting algorithm like
ADMM directly to the modified problem (6). Indeed, the
solver we use in Section 5 uses an ADMM solver, though
many operator splitting approaches can solve problems of
the form (6) equally well. We omit the full derivation for
brevity (see e.g. Boyd et al. (2011) for a full derivation of
ADMM in this so-called consensus setting), but briefly, to
solve (6) we can introduce N copies of the x̄ variable, plus
a consensus variable z, and solve the optimization problem
minimize,
x̄1 ,...,x̄N ,z

N
X

f¯i (x̄i ) + I{Āz = b̄}

i=1

z

k+1

uk+1
i

proxf¯i (uki

I ĀT
Ā 0

uki + x̄k+1
i

zk )
1

1
N

z k+1 .

PN

k+1
i=1 (x̄i

b̄

+ uk )

Thus, the solution above requires computing only proximal
and epigraph projection operators for the underlying atoms
in the DCP, as stated originally. In practice, we make a few
further refinements of this algorithm (the splitting consensus variable z can be created jointly with the constraints
Ax̄ = b, and some prox operators can directly incorporate
affine terms), but the above method is suffices to show the
key point: that we can solve any DCP problem built from
atoms for which we can implement efficient proximal operators and epigraph projections.

4. Fast epigraph projection solvers
While proximal operators for many functions have been
studied extensively in the machine learning and optimization literature, there has been very little treatment of epigraph projections. Therefore, because we need these operators to solve general DCP problems using the method
described previously, in this section we develop a number
of methods for efficiently computing the epigraph projection for a wide set of convex atoms.
Consider the optimization problem for epigraph projection
1
k(x, t) (v, s)k22
2
subject to f (x)  t.
minimize

(12)

Since the proximal operator for the indicator of a set is simply the projection onto that set, the proximal operator for f¯i

(14)

x,t

The Lagrangian of this problem is given by
L(x, t, ) =

1
k(x, t)
2

(v, s)k22 + (f (x)

t).

(15)

Minimizing over x and t gives the solutions
x? = prox f (v), t? = s + ,

(16)

which correspond to the dual problem
maximize P f (v)
0

where

which results in the update rules (assuming for simplicity
an augmented Lagrangian parameter ⇢ = 1)

(13)

proxf¯i (v) = epig (vIi , vti ).

(11)

subject to x̄i = z, i = 1, . . . , N

x̄k+1
i

terms that are indicators of an epigraph set is exactly

1
2

2

s,

(17)

1
P f (v) = min f (x) + kx vk22
(18)
x
2
denotes the objective obtained by the proximal operator.
The dual problem is concave with a single variable , so
it can always be solved via bisection. However, the bisection algorithm takes O(log 1/✏) to iterations to reach accuracy ✏, which can itself become a bottleneck. A main
contribution of this paper, therefore, is the development of
more efficient epigraph projection algorithms in many settings, often with practical (and theoretical) efficiency that
is nearly that of the equivalent proximal operator itself. In
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developing these methods, we also develop some number
of new proximal algorithms as well, for which we know of
no existing methods in the literature. A summary of the
operator we develop is shown in the Appendix, Table 2.
In the remainder of this section, we detail several of the
approaches that we use to develop fast epigraph projection operators (and sometimes also proximal operators) for
the convex atoms listed in this table. Although many of
the epigraph projection operators require specialized algorithms, they broadly fall into five categories: those solved
by an exact analytical solution, by a primal-dual Newton
method, by a new optimization approach we refer to as the
implicit dual Newton method, by a new approach we call
the sum-of-max algorithm for finding zeros of piecewise
linear functions, and orthogonal matrix methods. As a final
note, for all functions that apply elementwise to vectors,
(i.e., the absolute value f (x) = |x|), we will be constructing epigraph projections for the sum over all the entries
epif (v, s) =

1
k(x, t)
2
i f (xi )t

argmin
P

x,t:

(v, s)k2

(19)

as this strictly generalizes the case of constructing an epigraph for each element individually.
4.1. Exact methods
While many proximal operators have a closed form solution, a relatively smaller number of epigraph projections
have them. A few notable exceptions are the elementwise
square f (x) = x2 and the `2 norm. For the square function, for instance, note that the dual epigraph problem can
be solved by the following derivation
prox

(·)2 (v)

= argmin
x

1
x + (x
2
2

v
v) =
1+2
2

=) P f (v) =
v2
(18)
1+2
✓
◆
d
v2
1 2
=)
s =0
(17) d
1+2
2
1
=) (
+ s)(1 + 2 )2 v 2 = 0
2

(20)

which is a cubic equation in . Similarly the epigraph projection for the `2 norm is simply the well-known projection
on to the second order cone, which has a standard closed
form solution.
4.2. Primal-dual Newton method
For cases where the proximal operator itself has no closed
form, and the domain of the function is unconstrained, we
can employ a primal-dual Newton method to solve the resulting epigraph form. Intuitively, this simply involves us-

ing Newton’s method to directly solve the Lagrangian minimax problem for the epigraph projection operator, resulting
in the optimality conditions
2
3
x v + rx f (x)
5 = 0,
t s
r(x, t, ) = 4
(21)
f (x) t

which can be solved by computing the Newton direction
2
3
I + r2x f (x) 0 rx f (x)
4
5 = r(x, t, )
0
1
1
T
rx f (x)
1
0
(22)
and taking step sizes according to the standard line search
for primal-dual methods (Boyd & Vandenberghe, 2004, pg.
612). Note that although we are optimizing over
0,
this constraint does not affect the optimization problem,
because we know the optimal solution must have > 0
unless f (v)  s, so we can treat the overall maximization
as an unconstrained problem. If f is an elementwise function, or if its Hessian has special structure (as in the case
of log-sum-exp, where the Hessian is diagonal plus rank
one), then the Newton step can be computed in O(n) time,
and the overall complexity of the algorithm is O(n) times
the number of Newton iterations (which in theory can vary
between O(log 1/✏) or O(log log 1/✏), but which in practice is very small, often around 10 iterations to reach machine precision for these problems). Epigraph projections
of the exponential, logistic, and log-sum-exp functions all
take this form.
4.3. Implicit dual Newton method
Sometimes the domain of the function is constrained and
the proximal operator has no closed-form solution, but can
still be solved efficiently. In these cases, the primal-dual
Newton method for epigraph projection is not usable, as
we would need to explicitly include the primal constraints.
However, it is still possible to solve the dual problem even
if we do not have a explicit dual formulation. Let
L(x, t, ) ⌘

1
k(x, t)
2

(v, s)k2 + (f (x)

t)

(23)

be the Lagrangian for the epigraph projection problem.
Consider r(x,t) L(x) = 0 to be a constraint, whose solution
is the prox operator. Further, the solution (x( ), t( )) =
(prox f (v), s + ) can be regarded as a function of .
Thus, if we apply the implicit function theorem (see e.g.
Dontchev & Rockafellar, 2009) on rx L = 0, we have that
dx
=
d

(I + r2x f (x))

1

rx f (x),

(24)

for all x = prox f . Then, for the dual objective
D( ) ⌘ min L(x, t, ) = L(x( ), t( ), ),
x,t

(25)
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Algorithm 1 Implicit dual newton method for epigraph
projection
:= 1
while not yet converged do
x := prox f (v);
dD( )
:= f (x)
s;
d
d2 D( )
:=
d 2
)
if | dD(
|
d

rf (x)T (I + r2 f (x))
 ✏ then break;

1

rf (x)

1;

2

dD( ) d D( )
:= max(0,
/ d 2 );
d
end while
return (prox f (v), s + ).

we can derive the first and second derivative by the chain
rule and equation (25):
dD( )
d
=
L(x( ), t( ), ) = f (x) s
,
d
d
✓
◆
T
d2 D( )
d dD( )
df (x)
dx
=
=
1.
d 2
d
d
dx
d

(26)

Note that the relation holds only on x = prox f (v). By
using these first and second derivatives, we can apply Newton’s method on the dual problem without computing it
directly, an approach we call the implicit dual Newton
method. If the proximal operator is also solved by a Newton method, the total number of iteration performed can be
(#N ewton)2 , but in practice is still usually very small.
Negative
log epigraph The proximal operator of
P
log(x
i ) has the analytic solution
i
xi =

vi +

p

vi2 + 4
,
2

where i = 1, . . . , n.

(27)

By the implicit function theorem, we have
1

dxi
xi
=
d
1+

1
x2i

, 8x = prox f (v).

(28)

Thus, the derivatives of D can be computed as
d
D=
d
2

d
D=
d 2

s

X

log xi ,

i

n
X
1
2
x
i=1 i

1
1+

1
x2i

Algorithm 2 Linear time algorithm for absolute epigraph
y := u, a = s, b = 0;
while y is not empty do
Choose a mid point ym in y, assign = |ym |;
Denote y(op) as the subvector satisfying [y (op) ],
and #(y(op) ) as the length of the vector;
Partition y to y< , y> , and y= by ,
g := a + ky> k1
· (1 + b + #(y> ));
if g < 0 then
a := a+ky= k1 +ky> k1 , b := b+#(y= )+#(y> );
y := y ;
else if g > 0 then y := y ;
else break;
end while
xi := sign(xi ) max(0, |xi |
), 8i,
t=s+ ;
return (x, t);
all piecewise linear functions. By inspecting the KKT conditions, we find that the dual solution of these problems
all satisfies the equation
F( ) =

n
X

max(0, ai + yi ) + b + c = 0,

(30)

i=1

in which F ( ) is also a piecewise linear function. The
above equation can be solved in O(n) time by enumerating all the knot points and performing a quick-select or
median-of-median algorithm (Cormen, 2009). The sum-klargest proximal operator can also be solved by a similar
equation with the max functions replaced by the clipping
functions. We present the simplified sum-of-max algorithm
for the absolute value epigraph in Algorithm 2.
Absolute value epigraph (`1 norm) As a concrete example, the epigraph projection problem of f (x) = kxk1
can be formulated as
1
min k(x, t)
x,t 2

(v, s)k2 ,

such that kxk1  t.

The above problem is equivalent to solving
X
F( ) =
max(0, |vi |
)
s=0

(31)

(32)

i

!

(29)
1.

4.4. Sum of max solvers
Several atomic convex functions are non-smooth, presenting problems for the above approaches. For example, the
hinge loss, the absolute value, and the max of elements are

which can be solved by the sum-of-max method. We then
recover the epigraph projection (x, t) by
xi = sign(vi ) max(0, |vi |

), t =

+ s.

(33)

4.5. Orthogonal matrix epigraph solvers
Finally, we consider the case of functions that take matrix
inputs f : Rm⇥n ! R. Although many such functions can
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be expressed just as equivalent vector/elementwise operations, we focus here on the class of orthogonally invariant
matrix functions, meaning that
f (U XV T ) = f (X)

(34)

for all orthogonal U, V . The immediate implication of this
fact is that f can depend only on the singular values (X)
of X, since given the singular value decomposition X =
U SV T
F (X) = F (U T XV ) = F (S).
(35)
A further consequence is that if f (X) = g( (X)) for some
vector (or elementwise) function g, then the epigraph projection of f can be computed from the epigraph projection
of g (a similar property holds for proximal operators)
epif (W, s) = ( U0 01 ) epig ( (W ), s) ( V0 10 )

T

(36)

for W = U (W )V T . This property follows from the fact
that the squared Frobenius norm is also orthogonally invariant. Using this property, we can immediately develop epigraph operators for matrix expressions such as the negative
logdet term ( log applied to singular values), the nuclear
norm (`1 norm applied to singular values), and the operator
norm (maximum singular value).

5. Experiments
In this section we compare our method to existing methods for general convex programming based on conic
solvers. Our approach is implemented in Epsilon (Epigraph
Proximal Solver), a library based on the ideas described
in this paper: Epsilon accepts general convex programs
specified according to the DCP ruleset, transforms them
to a sum of proximal and epigraph operators as in Theorem 1, and solves them by employing the library of operator implementations described previously. Epsilon is open
source and available at http://epopt.io, and all examples here are included in the distribution. We highlight
the benchmark problems briefly in this section, and include
a full description in Appendix A. Epsilon integrates directly with cvxpy (Diamond & Boyd, 2015) and thus we
make the natural comparison between Epsilon and the existing solvers which solve the conic form. In particular, we
compare Epsilon to ECOS (Domahidi et al., 2013), an interior point method, and SCS (O’Donoghue et al., 2013), the
“splitting conic solver”. In general, interior point methods
achieve highly accurate solutions but have trouble scaling
to larger problems and so it is unsurprising that Epsilon is
able to solve problems to moderate accuracy several orders
of magnitude faster than ECOS. On the other hand, SCS
employs an operator splitting method that is similar in spirit
to Epsilon, both being variants of ADMM. The main difference between Epsilon and SCS is in the intermediate representation to which operator splitting is applied: SCS solves

Figure 2. Scaling comparison on Lasso (left) for problems with n
examples and 10n variables, and for support vector data description (right) with 10n examples and n variables.

problems that have been reduced to cone form (with operators for cone projections) while Epsilon solves the higherlevel representation with a larger library of proximal and
epigraph operators.
Standard problems We begin with a few standard machine learning problems: Lasso (Tibshirani, 1996), sparse
inverse covariance estimation (Banerjee et al., 2008) and
image classification on MNIST (LeCun et al., 1998). Table
1 shows that on these problems Epsilon achieves the same
level of accuracy as existing approaches often several orders of magnitude faster. These are moderately-sized problems by ML standards, i.e. 1500 examples, 5000 features
for Lasso; 2000 examples, 1000 features for MNIST; and a
200 ⇥ 200 covariance estimation problem. However, interior point methods (ECOS) take minutes to hours on these
problems, demonstrating the lack of scalability traditionally associated with general convex programming. SCS
(which itself is relatively recent work) does improve on
ECOS by an order of magnitude, but Epsilon is still 1-2
orders of magnitude faster. Figure 2 compares the running
times of each approach on the Lasso problem as problem
size increases: Epsilon solves larger problems in minutes
which require hours for SCS and ECOS.
Next, we consider several problems involving more complex objectives that go beyond the standard regularized
loss functions for regression and classification found in traditional machine learning models (again, described much
more fully in Appendix A).
Robust SVM We consider the “`1 ” robust SVM (based
upon those in (Lanckriet et al., 2003; Shivaswamy et al.,
2006) but with an `1 uncertainy ball) described above by
the optimization problem (8).
Robust regression We consider the Chebyshev-like regression problem (Boyd & Vandenberghe, 2004, pg. 323),
which solves a least-squares problem with A in some unPk
certainty set described by Ā + i=1 ui Ai for kuk2  1.
This leads to the optimization problem
minimize
x

max

i=1,...,k

kAi xk2 + |āTi x

bi | .

(37)
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Lasso
MNIST (2000 examples)
Sparse inverse covariance
Robust SVM
Robust regression
SV data description
Sum-k-largest softmax

Time
3.7s
2.53s
2.09s
52.9s
27.3s
40.5s
0.94s

Epsilon
Objective
3.21 ⇥ 101
1.72 ⇥ 103
3.73 ⇥ 102
2.46 ⇥ 101
3.95 ⇥ 10 1
2.23 ⇥ 102
2.14 ⇥ 101

Time
20.5s
219.6s
25.1s
174.6s
66.5s
443.6s
325.28s

SCS
Objective
3.21 ⇥ 101
1.72 ⇥ 103
3.73 ⇥ 102
2.48 ⇥ 103
3.95 ⇥ 10 1
2.23 ⇥ 102
2.14 ⇥ 101

Time
215.7s
1753.0s
141.6s
67.9s
893.3s
13.55s

ECOS
Objective
3.21 ⇥ 101
1.72 ⇥ 103
2.44 ⇥ 101
3.95 ⇥ 10 1
2.23 ⇥ 102
2.14 ⇥ 101

Table 1. Comparison of running time and objective value for Epsilon, SCS and ECOS, “-” indicates no result after 1 hour.

Sum-k-largest softmax We consider a form of “worstcase” softmax regression, where we minimize the loss suffered by only the top k elements in the data set. This can
be written as the optimization problem
minimize
⇥

k
X
i=1

z[i] + k⇥k22 ,

(38)

where z[i] is the i-largest element of vector z, and zi =
log softmax(xi , yi , ⇥) is the multiclass softmax loss.

Figure 3. Comparison on time and primal objective suboptimality
for Lasso problem (top) and SVDD problem (bottom).

Support vector data description (SVDD) Given a set
of points, x1 , . . . , xm 2 Rn , SVDD (Tax & Duin, 2004;
Chang et al., 2007) describes those points with an ndimensional Euclidean ball by solving

superior given reasonable running times, determining if we
can produce guaranteed bounds in our setting is an important question for future work. Finally, although it is not the
focus of this paper, we also compare Epsilon to several specialized solvers developed for specific classes of problems,
and find that in many cases it is quite competitive, despite
being a fully generic approach; these results are presented
in Appendix B.

minimize
⇢,a

m
X

[kxi

ak22

⇢)]+ + [⇢]+

(39)

i=1

with optimization variables ⇢ 2 R and a 2 Rn .

The appeal of general convex programming is that models such as these can be rapidly developed and prototyped;
however, as with simpler problems, existing solvers often have difficultly scaling to larger problem sizes. Table
1 shows that for these problems Epsilon is at least 2-3x
faster than existing approaches and in some cases reduces
running times by 5-10x. For support vector data description, Figure 2 shows that for larger problems Epsilon is
significantly faster than SCS and ECOS, e.g. for a dataset
x1 , . . . , x20000 2 R2000 , Epsilon requires roughly 6.5 minutes, SCS 32 minutes and ECOS more than 1 hour.
In Figure 3 we also highlight, for the Lasso and SVDD
problems, the evolution of primal objective versus time.
We see that in both cases, Epsilon consistently has a lower
objective value after the same amount of computation time;
this holds for all the examples in Table 1, though we do not
include all plots for brevity. One element to note, however,
is that unlike interior points methods, ADMM-based methods cannot easily produce guaranteed bounds on the suboptimality of a solution; although we do not pursue this issue
here, and simply show that the resulting solutions are far

6. Conclusion
This paper has focused on the development of fast optimization methods for general convex programs, here specified using a DCP modeling framework. We show that by
implementing just proximal and epigraph projection operators for a set of atomic convex functions, we can solve any
DCP built from those atoms. We have then implemented
a wide set of such operators and we show that the resulting solution methods can substantially outperform existing
approaches.
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