Gradient vectors Nonlinear Programs

Definition 2.1
The gradient(7]-&7] W ¥]) of a function f at x = T is defined as
5’{1 (z)
V()= : . (2.4)

9f
ax]; (7)
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Gradient vectors Nonlinear Programs

7

[V )

The gradient Vf(z) = [1,1]7 of the linear functional f(z1,72) = 71 + 2
is the direction into which f increases fastest. It is normal to the contour
(or level set) containing Z. The rate of increase is given by ||V f(1,1)|2 =

V2.
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Gradient vectors Nonlinear Programs

fix)

In general, the gradient V f(Z) of a real-valued function f(z) at z = T is
the same as the gradient of the linear function whose graph is the plane
tangent to the graph of f(x) at (z, f(x)). The instantaneous rate of

increase of the function at x = & is largest in the direction of V f(z) and
is equal to ||V f(Z)|2.
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Gradient vectors Nonlinear Programs

Level sets of f(z) = 21 + 25 and f(x) = 2% + 223

~ T~ VL :

1
. a |
fixy=x +2x, =3 4 L°

JFlx)=x 1—.'\ =3

_,r|\| I*

fla)=27

Suppose the inner product y and f(Z) is negative. If f is linear, it decreases at a
constant rate along the line from Z into the direction y. A nonlinear function
does not necessarily decreases at a constant rate. But, there is an open interval
immediately after Z along the line on which the function value is smaller than
f(@)



Descent and ascent directions Nonlinear Programs

Definition 3.1
A vector y is said to be a descent direction from Z if 3 A>0:
f@+2y) < f(R))VO< A<

a1

vian=|"
_ [4

f(x)=3=

In the figure, we can see every direction from Z having a negative inner
product with V f(Z) is a descent one.
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A little bit of calculus - Chain rule Nonlinear Programs

@ The derivative Df(Z) of a function f : R® — R? z = [x1, T2, ch]T — f(z) =
[fi(z), f2(x)]" at = Z is defined as

Df(z) = (45)

a linear transformation R® — R2.

@ The derivative of linear functional ¢Tx is ¢. The derivative of a general linear
function f(z) = Az is A.

@ In general Df(Z) is the linear approximation of f around x = Z whose error
decreases faster than the distance from Z: || f(Z +y) — f(Z) —Df(Z)yll2 =
o(llyll2)-

@ Hessian (3| A]$F) The derivative D(V f)(Z) of the function z — Vf(z) atz = %
is called the Hessian of f at x = Z.

o2 = o%f (=
8?1:13];1 (CC) T Oy Oz (I)
V(@) = : : (4.6)
2 _ 2 _
81013];—,,, (x) T Bacanafzn (x)
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A little bit of calculus - Chain rule Nonlinear Programs

Proposition 4.1

If h:R" — R™ and g : R™ — RP are diffrentiable, their composition f := go h :
R™ — RP, 2 — g(h(x)) is also differentiable and

Df(z) = D(g o h)(x) = Dg(h(z)) Dh(z).

@ [:R® =R, z=[n,m2,2]", Df(x) = [2L, 2L, 2L] e R

Oz’ Owy
® g:R—R% ¢t [g1(t), 92(t), 93(t)]", Dy(t) = [41(t), 92(t), 95(1)]" € R**™.
g(t))-

@ h:=fog tr (fog)(t)= f(g1(t),g2(t),g3(t)). Then
h'(t) = Df(g(t))Dg(t)
g1 (t)
= [ZL(9(®)), 2L (9(t)), 2L (9()] | 95(2) (4.7)
g5(t)

= V7" f(g(t))Dg(t).

@ In the case, g(t) = x +ty (z, y € R®), Dg(t) = y and b/ (t) = VT f(z + ty)y. We
call '(0) = V7T f(x)y is the directional derivative of f at z into y.
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A little bit of calculus - Chain rule Nonlinear Programs

Chain rule extends to any finite number of functions:
D(f ogoh)(x) = Df(g(h(x)))Dg(h(x))Dh(z).
Since h/(t) = VT f(x + ty)y is the composition of the three maps

t—ztty— Vie+ty) —y Ve +ty),
—— —— —_———

z z w

w

the chain rule implies
R (t) = yT V2 f(x + ty)y.
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Descent direction A little bit of calculus - Chain rule Nonlinear Programs

Proposition 4.2

Every y such that Vf(Z)Ty < 0 is a descent direction.

Proof: We take it for granted for a function in a single variable. For a function f
in z € R™, we consider g(\) := f(Z + Ay), a function in A € R. Then by the
chain rule,

g'(0) =Vf(@)"y > 0. (4.8)

By the single-variable case, there is A > 0 such that

YO<A<SA f(@+\y) > f(@).0

Exercise 4.3

(1) Define an ascent direction. Restate the proposition in ascent direction.
(2) Sketch the ascent directions of f(z) = (z1 — 2x2)% at x = (1,1).
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Descent direction A little bit of calculus - Chain rule Nonlinear Programs

Exercise 4.4

Compute the descent directions of the objective function from z°.

r'/h--r-_& T
ff' ==
max %SL% +x§ P
sub.to 21 —x9 > 2, //
21 +me 2> 2, T
Ty  F4ry <19, .7.|" A\ A
Ty S 77 i \
r1 +bry > 8. hr__h"""—nﬁ___‘__’
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Feasible direction Nonlinear Programs

Definition 5.1

If we can move from x € F into the direction y for a positive distance
maintaining feasibility, i.e. 3 A > 0 such that 2 + Ay € F, ¥V 0 < X < A,
y is called a feasible direction of x.

If z satisfies a constraint g(x) < 0, where g is differentiable, with equality,
any y such that VZ7g(z)y < 0 is a feasible direction of Z.

UL IN I -al  4th June 2018 18 / 65



Feasible direction Nonlinear Programs

glx)=0 3
e, e /__,_o——'—
el . F>
c Bxieme-6=0. TN
~ 5 E“\ = :- .IJ.L'II'EJk
x S |."rl =2/gas
\\L { ( L S L |“~ J
\ glx=12 ,ﬂ%"éﬁt
glx)=27 _ _,/
Valx)'y<0
glx)=x;+2x; - 3=0 olx)= x;?+2xz°- 320

Exercise 5.2
Repeat for the constraint g(x) > 0.
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Feasible direction Nonlinear Programs

If there are more than one constraints g;(z) < 0, a direction y satisfying V¢! (Z)y
< 0, for all 4, is a feasible direction of z.

Exercise 5.3

Compute the feasible directions of x° in the optimization problem in Exercise 4.4.
Is 29 optimal? Explain.
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Principle of necessary opt condition Nonlinear Programs

Definition 6.1
For min problems, Improving directions = Descent directions N Feasible

directions. For max problem, .. ..

Suppose our problem is max {f(z) : g1(z) <0, g2(x) < 0}.
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Principle of necessary opt condition Nonlinear Programs

A necessary condition of optimality: Any (local) optimal solution should
not have an improving direction.
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Example 6.2
max
sub. to
5
J=dy, +2n, =10
16 {
F .'I 4 v
\ ! 1
\ R [ EEUE N
pixi=x + 2 |||-'Ir| . |
fimtl TR
F 'l e
/ \ i
I|IIIII e
1=y, —x, —d 5 HH““'*\._R‘

Principle of necessary opt condition

Nonlinear Programs

(6.9)

fl)= 4dz1 2z

g1(x) = il +2x2 —10 <0

g2(z) = 4z —o —4 <0

gs(x) = —m <0

ga(zx) = ) <0
For the point (2,4), any d: [4,2]7d > 0 is an
ascent direction. Also any d having a negative
inner product with the gradients [1,2]7, [4, 1]
of active constraints is a feasible direction. If Z is
a local optima, the two set of directions have no
intersection.
If g1(Z), Vgi(Z) are linear indep. Vgi (Z)y <
0, Vg2 (Z)y < 0 is nonempty. Then 0 > sup
{(ViT(@)y : Vg @)y < 0, Vgi (Z)y < 0} & 0
> max {Vf7(z)y : Vg1(T)y <0, Vg2(z)y < 0}.

. By strong duality, < 3y > 0: Vf(Z) = Vg1 (Z)n1

+ -+ Vgm(Z)Ym, where y;’s of the inactive con-
strains are all 0.
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Principle of necessary opt condition Nonlinear Programs

The same principle applies to any nonlinear program.

max f(z) = T1%2
sub. to gi(x) = x1 +225—10 <0
i) = x% 2 <0 (6.10)

x>0

Repeat the arguments for z =
(2,4) to see that the necessary
condition of a nonlinear program is
exactly the necessary condition of
the linear program obtained by the
linear approximation of the prob-
lem.

Explain why either (0,5) or (1,1)
can not be an optimal solution?
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KKT necessary optimality condition Nonlinear Programs

If a constraint g;(x) <0, 1 <1i < m is satisfied by equality g;(z) = 0 for a
feasible z, it is called an active constraint of . We will denote the indices
of active constraints by A(z).

Proposition 7.1

Suppose T is a local optimum of max{ f(x)|g(z)<0}. If {Vg;(Z) :
i € A(x)} are linearly independent, then there is A € R™ such that

V(Z) - >t MVgi(Z) =0,
A>0, (7.11)
X = 0,Vi & A%).

Exercise 7.2

Restate the necessary optimality condition for
min{ f(z)|gi(z) > 0, 1 <i <m}.
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KKT necessary optimality condition Nonlinear Programs

Remark 7.3

@ The following example shows that the ‘regularity condition’ is essential.
(Without it, there may be no y : VT g;(z)y < 0.

4

max —x + 2x9

st. —23+22<0 Vix 1‘Vg, _
—x2 < 0. A 1 I
4 Y Vg:

@ In the case of convex optimization, the regularity can be replaced by that
“ there is interior feasible solution z: g;(«) < 0 for all ¢,” Slater condition.

v
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KKT necessary optimality condition Nonlinear Programs

max f(z) = 1T
sub. to  gi(x) = x1 +2x2—10 <0
g2(z) = 2 —x <0 (7.12)
g3(z) = —3(z1—1)2 +a3—2 <0
z>0

The feasible (0, 5) is a local op-
timum but not an (global) op-
timum.
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Level sets and graphs Convex optimization Nonlinear Programs

Definition 8.1

For reals «, the following set is called a-sublevel set of f:

Co = {z € domf|f(x) < a}.

Proposition 8.2

An sublevel set of a convex function is also convex. But the converse is not true. )

Definition 8.3

(1) The graph of f: R™ — R is the set {(z, f(z))|z € domf}.

(2) The epigraph of f: R™ — R is the set epif = {(z,¢)|x € domf, f(z) < t}.
(3) The hypograph of f: R™ — R is the set hypf = {(z,t)|z € domf, f(x) >
t}.

Remark 8.4
A function is convex (concave) if and only if its epigraph (hypograph) is

convex.
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Convex optimization Nonlinear Programs

By a convex optimization (&3] 4 3}) we mean an optimization problem
of minimizing a convex function or maximizing a concave function over a
convex set. A typical form of convex optimzation is

min convex f(z) or max concave f(x)
s.t. convex g;(z) <0, or
concave g;(z) >0, i=1,...,m,
affine hj(z) = ]:1,...,

(8.13)
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Why convex optimization? Convex optimization Nonlinear Programs

@ The computational efforts for solving an optimization problem vary
significantly depending on the characteristics of the functions in the
objective or constraints. A general nonlinear program may require an
astronomical scale of time and memory to obtain an optimal solution.

@ A convex optimization is easy to solve, polynomially solvable.
“In fact the great watershed in optimization isn't between linearity
and nonlinearity, but convexity and nonconvexity.” - Rockafellar

@ Prevalent! Many real problems can be formulated as a convex
optimization problem such as LP, QP, SDP, etc. It is important to
recognize if the given problem can be formulated or approximated by
a convex optimization problem.
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