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Motivation

DC-FW
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FW- Algorithm

-  Choice of the stationarity measure
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Modified Gap I: 
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Lemma 1: Modified Gap I is a suitable measure to 
first-order stationarity.
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Modified Gap II: 
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Lemma 1: Modified Gap II is a suitable measure to 
first-order stationarity.
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Algorithm 1(DC-FW)
For 𝑡 = 1,2, … do
  For k = 1,2, … do

𝑠!,# = 𝑎𝑟𝑔𝑚𝑖𝑛$∈𝒟 ∇𝑓 𝑋!,# − ∇𝑔 𝑥! , 𝑥
𝑑!,# = 𝑠!,# − 𝑋!,#

    (Convergence Check)
    𝑋!,#'( = 𝑋!,# − 𝜂!,#𝑑!,#
  End For
End For
Output: 𝑋!,#
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Conditional Gradient Sliding (CGS) is recovered [4].
-  𝒪(1/𝜖) calls to the FO
- 𝒪(1/𝜖*) calls to the LMO

Corollary: 
The DC-FW algorithm generates a sequence of 
solutions that satisfies 
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