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Abstract

In this paper, we suggest a new framework for analyzing primal subgradient methods
for nonsmooth convex optimization problems. We show that the classical step-size
rules, based on normalization of subgradient, or on knowledge of the optimal value
of the objective function, need corrections when they are applied to optimization
problems with constraints. Their proper modifications allow a significant acceleration
of these schemes when the objective function has favorable properties (smoothness,
strong convexity). We show how the new methods can be used for solving optimization
problems with functional constraints with a possibility to approximate the optimal
Lagrange multipliers. One of our primal-dual methods works also for unbounded
feasible set.

Keywords Convex optimization - Nonsmooth optimization - Subgradient methods -
Constrained problems - Optimal Lagrange multipliers

1 Introduction

Motivation. The first method for unconstrained minimization of nonsmooth convex
function was proposed in [8]. This was a primal subgradient method

Xit1 = Xk — hgsg, sk = f'(xw), k>0, (1.1)

with constant step sizes hy = h > 0, where f’(x) is a subgradient of the objective
function at the point xi. In the next years, there were developed several strategies for
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choosing the steps (see [7] for historical remarks and references). Among them, the
most important one is the rule of the first-order divergent series:

00
hi >0, hy—0, > hp=o0, (1.2)
k=0

with the optimal choice h; = O (k~'/2). As a variant, it is possible to use in (2.9) the
normalized directions

Sk = £ (k) ) (1.3)
Another alternative for the step sizes is based on the known optimal value f™* [7]:

_ S r*
TR (1.4

In both cases, the corresponding schemes, as applied to functions with bounded sub-
gradients, have the optimal rate of convergence O (k—1/2), established for the best
value of the objective function observed during the minimization process [2]. The
presence of simple set constraints was treated just by applying to the minimization
sequence an Euclidean projection onto the feasible set.

The next important advancement in this area is related to development of the mirror
descent method (MDM) ( [2], see also [1]). In this scheme, the main information is
accumulated in the dual space in the form of aggregated subgradients. For defining
the next test point, this object is mapped (mirrored) to the primal space by a special
prox-function, related to a general norm. Thus, we get an important possibility of
describing the topology of convex sets by the appropriate norms.

After this discovery, during several decades, the research activity in this field was
concentrated on the development of dual schemes. One of the drawbacks of the classi-
cal MDM is that the new subgradients are accumulated with the vanishing weights /.
It was corrected in the framework of dual averaging [4], where the aggregation coef-
ficients can be even increasing, and the convergence in the primal space is achieved
by applying some vanishing scaling coefficients. Another drawback is related to the
fact that the convergence guarantees are traditionally established only for the best
values of the objective function. This inconvenience was eliminated by development
of quasi-monotone dual methods [6], where the rate of convergence is proved for all
points of the minimization sequence.

Thus, at some moment, primal methods were almost forgotten. However, in this
paper we are going to show that in some situations the primal schemes are very useful.
Moreover, there is still space for improvement of the classical methods. Our optimism
is supported by the following observations.

Firstly, from the recent developments in Optimization Theory, it becomes clear
that the size of subgradients of objective functions for the problems with simple set
constraints must be defined differently. Hence, the usual norms in the rules (1.3) and
1.4) can be replaced by more appropriate objects.
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Secondly, for an important class of quasi-convex functions, linear approximations
do not work properly. Hence, for corresponding optimization problems, only the primal
schemes can be used. Finally, as we will see, the proper primal schemes provide us
with a very simple and natural possibility for approximating the optimal Lagrange
multipliers for problems with functional constraints, eliminating somehow the heavy
machinery, which is typical for the methods based on Augmented Lagrangian.

Contents. In Sect. 2, we present a new subgradient method for minimizing the quasi-
convex function on a simple set. Its justification is based on a new concept of directional
proximity measure, which is a generalization of the old technique initially presented
in [3]. In this method, we apply an indirect strategy for choosing the step size, which
needs a solution of a simple univariate equation. In unconstrained case, this strategy is
reduced to the normalization step (1.3). The main advantage of the new method is the
possibility of automatic acceleration for functions with Holder-continuous gradients.

In Sect. 3, we present a method for solving the composite minimization problem
with a max-type objective function. For choosing the step size, we use a proper gen-
eralization of the rule (1.4), based on an optimal value of the objective. This method
admits a linear rate of convergence for smooth strongly convex functions (see Sect. 4).
Note that a simple example demonstrates that the classical rule does not benefit from
strong convexity. Method of Sect. 3 automatically accelerates on functions with Holder
continuous gradient.

In Sect.5, we consider a minimization problem with a single max-type constraint
containing an additive composite term. For this problem, we present a switching strat-
egy, where the steps for the objective function are based on the rule of Sect. 2, and for
improving the feasibility we use the step-size strategy of Sect.3. For controlling the
step sizes, we suggest a new rule of the second-order divergent series:

00
Tk = Th+l > 0, Z‘L’kz = OQ.
k=0

For the bounded feasible sets, it eliminates an unpleasant logarithmic factor in the
convergence rate. The method automatically accelerates for the problem with smooth
functional components. It is interesting that the rates of convergence for the objective
function and the constraints can be different.

The remaining sections of the paper are devoted to the methods, which can approx-
imate optimal Lagrange multipliers for convex problems with functional inequality
constraints. In Sect. 6, we consider the simplest switching strategy of this type, where
for the steps with the objective function we use the rule of Sect.2, and for the steps
with violated constraints we use the rule of Sect. 3. In the method of Sect. 7, both steps
are based on the rule of Sect.?2. In both cases, we obtain the rates of convergence for
infeasibility of the generated points, and the upper bound for the duality gap, computed
for the simple estimates of the optimal dual multipliers. Such an estimate is formed
as a sum of steps at active iterations for each violated constraint divided by the sum
of steps at iterations when the objective function was active.

In Sect. 8, we provide the theoretical guarantees for our estimates of the optimal
Lagrange multipliers in terms of the value of dual function. They depend on the depth
of Slater condition of our problem. Finally, in Sect. 9, we present a switching method,
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which can generate the approximate dual multipliers for problems with unbounded
feasible set.

Notation. Denote by E a finite-dimensional real vector space, and by E* its dual space
composed by linear functions on E. For such a function s € E*, denote by (s, x) its
value at x € [E. For measuring distances in E, we use an arbitrary norm || - ||. The
corresponding dual norm is defined in a standard way:

lgle = max{ (g.x). Ixl <1}, ge®~
xek

Sometimes it is convenient to measure distances in [E by Euclidean norm || - || . It is
defined by a self-adjoint positive-definite linear operator B : E — E* in the following
way:

1/2

Ixllg = (Bx,x)V/2, x €E, gl = (g, B~'g)/?, g e E* (1.5)

n .
In case of E = R”, for x € R”, we use the notation ||x||% = Z(x(’))z.
i=l

For a differentiable function f(-) with convex and open domain dom f € E, denote
by V f(x) € E* its gradient at point x € dom f. If f is convex, it can be used for
defining the Bregman distance between two points x, y € dom f:

Brx.y)=f() = fx) = (Vfx),y—x) = 0. (1.6)

In this paper, we develop new proximal-gradient methods based on a predefined prox-
Sfunction d(-), which can be restricted to a convex open domain domd C [E. This
domain always contains the basic feasible set of the corresponding optimization prob-
lem. We assume that d () is continuously differentiable and strongly convex on dom d
with parameter one:

d(y) = d(x) + (Vd(x),y —x) + Ly —x|2 x.yedomd.  (17)

Thus, combining the definition (1.6) with inequality (1.7), we get
Ba(x.y) = 3lx =yl .y e domd. (1.8)

2 Subgradient method for quasi-convex problems
Consider the following constrained optimization problem:

gléiIQl Jo(x), 2.0

where the function fj(-) is closed and quasi-convex on dom fj and the set Q € dom fy
is closed and convex. Denote by x* one of the optimal solutions of (2.1) and let
5 = fo(x™). We assume that

x* € intdom fp. 2.2)
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Let us assume that at any point x € Q it is possible to compute a vector f;(x) €
E* \ {0}, satisfying the following condition: for any y € E, we have:

(fox),y =x) =20= fo(y) = fox). (2.3)

(If y ¢ dom fy, then fo(y) def +00.) If fo(-) is differentiable at x, then fé(x) =
V fo(x).

In order to justify the rate of convergence of our scheme, we need the following
characteristic of problem (2.1):

) Ssup | fo) = S+ e w1 = ). rzo0. 2.4)
xek

If y ¢ dom fpand r = ||y — x*||, then u(r) = +o0. In view of assumption (2.2), this
function is finite at least in some neighborhood of the origin.

We say that vector s € [E defines a direction in E if ||s|| = 1. If (fj(x), s) > 0, we
call it a recession direction of function fy(-) at point x € Q. Using such a direction,
we can define the directional proximity measure of point x € Q as follows:

def (f§(x).x—x*)

Lemma 1 Let s be a recession direction at point x € Q. Then

fox) — f§ < u(8s(x)). (2.6)
Proof Indeed, let us define y = x™ + 84(x)s. Then

FL0003) = (F500 2% + 8 ). ) ) (7). x).

2.3
Since fy(-) is quasi-convex, this means that fo(y) > fo(x). Therefore,

2.4
fox) = f5 < fo) — f5& = wdly —x*) = nd(x)).

O
In our analysis, we use the following univariate functions:
0:0) = max [ f3(0). ¥~ x) — faE. 1)) 220, @7

where x € Q. The optimal solution of this optimization problem is denoted by T3 (1).
Note that function @3 (-) is convex and continuously differentiable with the following
derivative:

9r (W) = (fo(0), ¥ — Tz (1)) (2.8)
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Thus, ¢z(0) =0, T5(0) = x, and gz); (0) = 0. Consequently, @z(A) > 0 forall A > 0.
The basic subgradient method for solving the problem (2.1) looks as follows.

Basic Subgradient Method

Initialization. Choose xo € Q.

2.9)
kth iteration (k > 0). a) Choose step-size parameter Ay > 0.
def .
b) Compute xi1 = 7o, () £ argmin {A¢( (0. ) + Bu i )|
Lemma 2 At each iteration k > 0 of method (2.9), for any x € Q, we have
Ba(xkt1, %) < Ba(x, x) — A (fo (), Xk — X) 4 @ (Mk)- (2.10)

Proof Note that the first-order optimality condition for the problem at Step b) can be
written as follows:

(i fo(xr) + Vd (1) — Vd (), x — xp41) =2 0, Vx € Q. 2.11)

Therefore, we have

Bateirr 0 =2 d() — dusn) — (Vd@ign). x — xienn)
= Ba(xp, x) +d(xp) + (Vd (xp), x — xk) — d (1) — (Vd Xkg1), X — Xpt1)

Q2.11
< Balxk,x) +dxp) +(Vd(xg), x — xi) — d(xg41)

e (fo k), X — Xp1) — (Vd (xk), X — Xpe1)
= Ba(xk, x) + A (f§ k), x — xpq1) — Ba(xks Xk41)

= Ba(xk, x) — A fy(xn), Xk — x) + @ (Mk)-

O

In our method, we will use an indirect control of the dual step sizes {A}x>0, which

is based on a predefined sequence of primal step-size parameters {/x }x>0. As we will

prove by Lemma 3, the convergence of the process can be derived, for example, from
the following standard conditions:

o0
{hidk=0: @) hg >0, b) Y h =o0. (2.12)
k=0
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Then, inequality (2.10) justifies the choice of the dual step-size parameter A as a
solution to the following equation:

Qq ) = Shi, k=0 (2.13)

Example 1 1t 0 = Eand d(x) =  Llx[2. then 9z() ‘= 2 (1 £ 11%)2 and

equation (2.13) gives us Ay = hk/||f0/(xk)||’g. In this case, method (2.9) coincides
So(xx)
[V ENI
for Q # E, the rule (2.13) allows a proper scaling of the step size by the boundary of
feasible set. O

with the classical variant of subgradient method x;4+1 = xx — hg . However,

At each iteration of method (2.9), the corresponding value of A can be found by
an efficient one-dimensional search procedure, based, for example, on a Newton-type
scheme. Since the latter scheme has local quadratic convergence, we make a plausible
assumption that it is possible to compute an exact solution of the equation (2.13). This
solution has the following important interpretation (in view of (2.8)):

. 172
e ZTS(’)‘[’\' Ox () < Ehk}. (2.14)

Q2.1
At the same time, we have ()ka(;(xk) + Vd(xg41) — Vd(xr), Xk — xk+1) = 0.

Thus

(1.6
Ml fo i), Xk — X)) = Ba(xk, Xe1) + Ba(Xieg1, Xx)

(1.8) . ,
> Ba(xk, xk+1) + 5 llxe — X117
Hence
(2.13) 2.7
%hl% =" o M) = %ka — Xk+1 ||2, k> 0. (2.15)

Our complexity bounds follow from the rate of convergence of the following values:
S X by (), s B MMl

ek =111

Lemma 3 Let condition (2.13) be satisfied. Then for any N > 0, we have

(2.16)

»
M=
=
N

N
> hide < Balxo, x) + %
k=0

Proof Indeed, in view of inequality (2.10), for ry = By (xk, x*), we have

13)

2.
it < 1k = MG ), X — XF) F o a) =T e — M) x — x¥) + Sha.
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On the other hand,

2.13) (1.8
M) Xk — xpq1) = Bl xpe) + 3hE = Sl — xe P+ 3h2

> hgllxge — xe1 -
Hence,
rkw1 <k — S+ 3R (2.17)

Summing up these inequalities for k = 0, ..., N, we obtain inequality (2.16). O

Let us look now at one example of the rate of convergence of method (2.9) for an
objective function from a nonstandard problem class. For simplicity, let us measure
distances by Euclidean norm ||x || g (see (1.5)). In this case, we cantake d (x) = % |x ||%
and get By(x,y) = %Hx — y||23. Let us assume that the function fy(-) in problem
(2.1) is p-times continuously differentiable on E and its pth derivative is Lipschitz-
continuous with constant L ,. Then we can bound the function w.(+) in (2.4) as follows:

P L
() < 3 FID fo(x™)Il + (pf]),rpﬂ, r>0, (2.18)

i=1

where all norms for derivatives are induced by || - || 5.
Let us fix the total number of steps N > 1 and assume the bound Ry > |lxo —x*| 5
be available. Then, defining the step sizes

_ def Ry
hy=h = TN 0<k<N, (2.19)
(2.16)
we get 67\, = o 2111(1<11N S < \/11\%1' Hence, in view of inequality (2.18), we have

G min f < g+ 3 A0 e () 4 gk ()
N T sy’ R = 0T aw 0 N+ D! \ N+ :

(2.20)

Note that the first p coefficients in estimate (2.20) depend on the local properties of the
objective function at the solution, and only the last term employs the global Lipschitz
constant for the pth derivative. Clearly, we do not need to know the bounds for all
these derivatives in order to define the step-size strategy (2.19).
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3 Step-size control for max-type convex problems

Let us consider now the following problem of composite optimization

Fo ¥ min | F@ = fo v ], G.D)

xedom ¢

where ¥/ (+) is a simple closed convex function, and
fx) = [max fi(x), x € dom, (3.2)

with all f;(-), | <i < m, being closed and convex on dom /. Denote by
lr(x) = lglia<xm[ fi) +(ff (), x —=x)] < f(x), x edomy,

the linearization of function f(-), and by x, € dom ¥ an optimal solution of this
problem.
Similarly to (2.7), let us define the following univariate functions:

oy = max L[PG - 6@ —yw] - g0} 2z0. (33

xedom ¥

where X € dom . The unique optimal solution of this optimization problem is denoted
by Tk ()). Note that function ¢z (-) is convex and continuously differentiable with the
following derivative:

9,00 = -t +u) - F®], 2 zo0, (3.4)

where 7' = T5(3). Thus, ¢z (0) = 0, T5(0) = &, and $.(0) = 0. Hence, ¢z (1) > 0
for all A > 0. Let us prove the following variant of Lemma 2.

Lemma4 Let x € dom ¢ and T=T; (A) for some A > 0. Then

Ba(f %) = BalE.x) +2[Lx(x) + W (r) = F® |+ 9500 35

Proof In view of the first-order optimality condition for the minimization problem in
(3.3), for all x € dom v, we have

(Vd(T) — Vd(®).x — T) + /\[e,;(x) 4 w(x)] > A[E;(f) + w(f)]. (3.6)
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Therefore, we get
Ba(T,x) = Ba(E,xs) +d(X) + (VA(X), xs — X) — d(T) — (Vd(T), x* = T)

3.6) B _ _ _ A
< Bax,x) +dX) + (Vd(x), xs — x) —d(T)

~(VA(@), % = )+ 2 s e + ¥ (x0) = &(F) = w (D)

33, - . .
= Bu(, x) + A Lr(00) + (60 = FD)| + 6500,
O
In this section, we analyze the following optimization scheme.
Basic Composite Subgradient Method
Initialization. Choose xo € dom .
3.7

kth iteration (k > 0).
a) Choose step-size parameter A > O.

b) Compute x44+1 = ka (Ak).

Suppose that the optimal value F; is known. In view of convexity of the function
f(), we have

Cr(x) + Y (xs) — F(X) < Fi — F(X).
Hence, for points {x4}x>0, generated by method (3.7), we have
3.5 .
Bais1, %) 2 Balxi, %) + (9 00) = MlF () = F). GB)

This observation explains the following step-size strategy:

b = argmin | 9y, (1) — ALF () = o] | (3.9

This strategy has a natural optimization interpretation.
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Lemma5 Let Ay be defined by (3.9). Then
TG =arg min | faCu.0): L@ +Y@ <F ) @10
xedom ¢
Proof Indeed,

min {90 = 2F ) — Fa1 }

3.3) .
= min max [ =@+ w00 = Feo] = a0 = AF (o) - Bl |

=, i | —patse AR - w0 -y ]

== min | fa ) L)+ Y@ = B ).

xedom ¥
O

Lemma 5 has two important consequences allowing us to estimate the rate of con-
vergence of method (3.7) with the step-size rule (3.9). Namely, for any £ > 0 we
have

.8
BaCirsts x0) = Baxts ) — B Xes1), (3.11)

(3.10)
Cy k1) + Y (k1) = Fe (3.12)

Note that method (3.7) is not monotone. However, inequality (3.11) gives us a global
rate of convergence for the following characteristic:

pe = min llxi —xipll = min y2Ba(xi xiv)) = 7, k=0,

(3.13)
where ro = B4 (x0, Xx).

Theorem 1 Let all functions f;(-) have Hélder-continuous gradients:

fi) < fi) + (), y —x) + 51y —xI', x,y edomy, 1<i <p,
(3.14)

where v € [0, 1] and L, > 0. Then for the step-size rule (3.9) in method (3.7) we
have

def . Lyrtty 1 Liv
Fe'= min F(x) < Fo+ =55 (1) % . k=1 (3.15)
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Proof Indeed, let py = ||x;, — X, +1|| for some ix, 0 < ix < k. Then for any k > 0 we
have

14
Frp1 < F(xlk+1) by, (K1) + 1+v,0,:+” + ¥ (Xig+1)

3.12)
E * + 1+v10]:+v‘

It remains to use inequality (3.13). O

Note that the step-size strategy (3.9) does not depend on the Holder parameter v in
the condition (3.14). Hence, the number of iterations of method (3.7), (3.9), ensuring
an e-accuracy in function value, is bounded from above by the following quantity:

2
. L, | 2
()é%il I:m] ry- (316)

To conclude the section, let us show that the step-size rule (3.9) can behave much
better than the classical one.

Example2 Let E = R?, |x||> = x"x, and f(x) = 1aM)?2 4+ Ta® —1)?
with Vf(x) = (xD,x® — )T Define ¥ (x) = Ind Q, the indicator function of
0= {x eR?: x@ < 0} Then f, = 0.5. Consider the point x; = (x(l) 0)”. By
the classical step-size rule, we have

s x}gl) ( (1))2 XJED
Xkl = TQ [xk B HVf(xk)IIZVf(xk)] - e < 0 > B m ( - )

) 1) ¢)) (’95”)3
ThllS,)Ck+1 =Oandxk+1 —)Ck W

On the other hand, the rule (3.10) as applied to the same point x; defines x = xj41
as an intersection of two lines

This means that x,ﬁl) = O(k~Y?),

{x e R2: (Vf(xk), xk — x) f(xk)—f*], {xeRZ: x@ =0}.

2
This means that x(l) (xlgl) Igr)l) % (x,ﬁl)) , and we get the linear rate of con-

vergence to the optimal point x,, = 0. O

4 Step-size control for problems with smooth strongly convex
components

A linear rate of convergence, demonstrated by method (3.7) in the Example 2, provides
us with motivation to look at behavior of this method on smooth and strongly convex
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problems. Let us introduce the Euclidean metric by (1.5) and define d(x) = % |x ||%,
x € [E. In this case,

Ba(x,y) = Zlx—yl%. x,yekE.

Suppose that all functions f;(-),i = 1,...,m in (3.2) are continuously differen-
tiable and have Lipschitz-continuous gradients with the same constant L > 0:

fi) < i)+ (Vfi(x),y —x)+ sLslx —yll%, x,yedomy. (4.1)

In the notation of Sect. 3, these inequalities imply the following upper bound for the
objective function of problem (3.1):

F() <) +vO0)+ SLgllx—yl3, x,y € domy. (4.2)

Hence, for the sequence of points {x;};>0, generated by method (3.7), we have

F(xpr1) < Ly Oupn) + ¥ aa) + 3Lpllxe — xeqll3

4.3
3.12 (4.3)

-12)
=

Fi+ gLyl = xiglp-
Thus, we can prove the following statement.

Theorem 2 Under condition (4.1), the rate of convergence of method (3.7) can be
estimated as follows:

~

L
T

F(xt) = Fy < qpLyllxo = xillpe T = 1. (4.4)
k=1

If in addition functions f;(-),i =1, ..., m, are strongly convex:

i) = i)+ (V) y—x)+ susllx =yl x,yedomy, (4.5)

with g > 0, then the rate of convergence is linear:

L k
I = xly = (727 ) Io— i} k= 0. 4.6)
Proof Indeed, substituting inequality (4.3) into relation (3.11), we have

leer = xallf < gl =l = 7 F ) = Bl k=0 @)

Summing up these inequalities for k =0, ..., T — 1, we get inequality (4.4).
If in addition, the conditions (4.5) are satisfied, then

F() =6 +v0)+ Suslx =yl x,yedomy. (4.8)
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Note that the first-order optimality conditions for problem (3.1) can be written in the
following form:

le, )+ V¥ (y) = Fy, Vyedomi.

Therefore, inequality (4.8) implies that
F(y) = Fy > %Mflly — x*lﬁg, Vy € dom .

@.7y Ly

< WAL, lxx — x4, and we get inequality (4.6). m]

Thus, [|xk+1 — x5

5 Convex minimization with max-type composite constraint

Let us show that both step-size strategies described in Sects.2 and 3 can be unified
in one scheme for solving constrained optimization problems. In this section, we deal
with the problem in the following semi-composite form:

def

Xmeig{fo(x): F(x) = f(x)+v(x) < 0} (5.1)

where 1/ (-) is a simple closed convex function, Q € dom v is a closed convex set,
and

fx) = max. fi(x),

with all functions f;(-),i =0, ..., m, being closed and convex on dom 1. We assume
0 to be bounded:

Balx,y) < D, Vx,ye Q. 5.2)

In order to solve problem (5.1), we propose a method, which combines two different
types of iterations. One of them improves the feasibility of the current point, and the
second one improves its optimality.

Iteration of the first type is based on the machinery developed in Sect.3 with the
particular value F, = 0. It is applied to some point x; € Q.

3.10

Compute 4 = arg min [@xk ) — AF(xk)}. Setxir1 U= T (). | (5.3)

Note that for F(x;) < 0, we have Ay = 0 and ka (Ax) = xi.
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For iteration k of the second type, we need to choose a primal step-size bound
hi > 0. Then, at the test point y; € Q, we define the function ¢y, (-) by (2.7) and
apply the following rule:

Find A from equation ¢y, (Ax) = %h% Set xp 41 = Ty, (M). 5.4

Since in both rules parameters Ay are functions of the test points, we will use shorter
notations 7 (yx) and T (xg). Consider the following optimization scheme.

Double-Step Subgradient Method for Semi-Composite Problem

Initialization. Choose xo € dom v and sequence of steps H = {h}r>0.
kth iteration (k > 0). 1. Compute y; = T (xg).

2.If Ba(xk, yi) > %h,%, then a) xgx+1 = yx. Else, b) compute xx+1 = T (k).

(5.5)

Thus, method (5.5) is defined by a sequence of primal step bounds H = {A}r>0.
However, since in (5.5) we apply a switching strategy, it is impossible to say in advance
what will be the type of a particular kth iteration. Therefore, as compared with the
classical conditions (2.12), we need additional regularity assumptions on H.

It will be convenient to relate this sequence with another sequence of scaling coef-
ficients T = {1y }x>0, satisfying the second-order divergence condition (compare with
(2.12)).

Second-Order Divergence Condition

(5.6)

o0
a) T > x4 > Oforanyk > 0. b) > rkz = +o0.
k=0

o
Note that condition (5.6) ensures Y . 7 = +o0. Thus, it is stronger than (2.12). In
k=0
order to transform the sequence 7 into convergence rate of some optimization process,
we need to introduce the following characteristic.
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Definition 1 For a sequence 7, the integer-valued function a(k), k > 0, is called the
divergence delay (of degree two) if a(k) > 0 is the minimal integer value such that

k+a(k)
> =1, k=0. (5.7)
i=k

Clearly, condition (5.6), ensures that all values a(k), k > 0, are well defined. At the
same time, from (5.6),, we have a(k 4+ 1) > a(k) for any k > 0.
Let us give two important examples of such sequences.

Example 3 (a) Let us fix an integer N > 0 and define

_ 1
%= k=0 (5.8)
k+a(k)
Then condition (5.6), is validand  y_ 12 = “02%L Thus, a(k) = N.
i=k

(b) Consider the following sequence:

rk:‘/%, k>0. (5.9)

k—1
For k > 1, denote by Sy = > tiz. Then S1 = 2, S, = 3, and the difference
i=0

2k—1 5
Sk =Sk = > T
i=k
is monotonically increasing in k > 1. Thus, a(k) <k — 1 forall k > 1. |

Let us analyze the performance of the method (5.5) with an appropriately chosen
sequence H. Namely, let us choose

hiy =~2D 7w, k>0, (5.10)

where the sequence 7 satisfies condition (5.6) and D is taken from (5.2).

We are interested only in the values of objective function fp(-) computed at the
points with small values of the functional constraint F (-). As we will see, these points
are involved in Step 2b). For the total number of steps N > 1 + a(0), denote

KV =max [k =0 k+atk) =N -1},
(5.11)
Fy={ki k) sk =N =1, 5 = 5.

Let us define the following directional proximity measures:

Sk = 85, (yx) with s = ”i:’;:—m, ke Fn.
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We are interested in the rate of convergence to zero of the following characteristic:

8% = min &.
kE]'—N

Theorem3 Forany N > 1+ a(0), the number k(N) > 0 is well defined and 8;‘\, <
hk(N)-

Moreover, if all functions f;(-), i = 1, ..., m, have Holder-continuous gradients on
QO with parameter v € [0, 1] and constant L, > 0, then, for any k € Fy, we have

Fy) < £5m)- (5.12)

Proof Let us bound the distances ry = Bg(xk, xx) fork > k(N).If k ¢ Fy, then

3.11 3. 5
Tkl = BaOk, x) = e — Bk, ) = re— 3hi.

If k € Fy, then
Q.17 3.11)
Ml = BOKx) —hid+ 3hE S re— I+ 3hE < mo— Sl + 3h7.

Summing up these inequalities for k = k(N), ... N — 1, we obtain

1 2 1 2 *
v <D= S th+ 5 Z(hk—thSN)

k¢ Fn keFy
N—-1

= > k4 Y (g — i)
k=k(N) keFn

A.7,(5.10)
<Y il —53) 2 iy - 83 >

keFn keFn

Thus, 83, < hy(v)- Finally, inclusion k € Fy implies

5.6)
1,2 172
ihk < h

(1.8
Uik —xel? 2 Bataws wo) < [y

Since F, = 0, we get
L, _ 1+v
F(y) <o) + T+ lye = xell™™" + ¥ ()

14+v L, 1+v

3.12y L,
= 14 k@Y

-1+

and this is inequality (5.12). O
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As a straightforward consequence of Theorem 3, we have the following rate of
convergence in function value:

min fo(yx) < fi + wlhiwy), (5.13)
xeFn
where the function w(-) is defined by (2.4).

Thus, the actual rate of convergence of the method (5.5) depends on the rate of
convergence of sequence 7 and the magnitude of divergence delay. For example, for
the choice (5.9), in view of inequality a(k) < k — 1, we have

k(N) =max{k: k + a(k) §N—1} > max{k: %—1<N-— 1}.
Hence, for N = 2M, the choice (5.9) ensures k(N) > M = N /2, and we have

1/2
hkvy < hn = 2. (5.14)

It is interesting that the rate of convergence (5.12) for the constraints can be higher
than the rate (5.13) for the objective function.

6 Approximating Lagrange Multipliers, |

Despite the good convergence rate (5.13), when the number of functional components
m in problem (5.1) is big, the implementation of one iteration (5.3) can be very
expensive. In this section, we consider a simpler switching strategy for solving convex
optimization problems with potentially many functional constraints. Our method is
also able to approximate the corresponding optimal Lagrange multipliers.

Consider the following constrained optimization problem:

fo = ggg{fo(x): fikx) <0, i = 1m} 6.1)

where all functions f;(-) are closed and convex, i = 0, ..., m, and set Q is closed,
convex, and bounded. Denote by x* one of its optimal solutions. Sometimes we use
notation f(x) = (f1(x), ..., fu(x))T € R”. Denote F = {x € O : f(x) < 0}.

We assume that functions f;(-) are subdifferentiable on Q and it is possible to
compute their subgradients with uniformly bounded norms:

IOl <Mi, x€Q, i=0,....,m. (6.2)
Denote M = My, ..., M,)T e R™.
For the set O, we assume existence of a prox-function d(-) defining the correspond-

ing Bregman distance f4(:, -). In our methods, we need to know a constant D such
that

Balx,y) <D, Vx,yeQ. (6.3)
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Let us introduce the Lagrangian
LA = fo)+ (4, f0)), A=W, AT eRY,

and the dual function q)()_») = mig L(x, X). By Sion’s theorem, we know that
Xe

sup (1) = f;.
renn 0 (6.4)

Our first method is based on two operations presented in Sects. 2 and 3. For defining

iterations of the first type, we need functions ¢; ,(A) with A > 0, parameterized by
x € @, and defined as follows:

0100 = max {A(f{ 0. x = T) = fae. D}, i=0..om (653)
An appropriate value of A can be found from the equation

Qi (W) = h2, (6.6)

and used for setting xx+1 = 7; x, (A), the optimal solutions of problem (6.5). In
this section, we perform this iteration only for the objective function (i = 0). The
possibility of using the steps T; ,, (1) for inequality constraints is analyzed in Sects. 7
and 9.

The iteration of the second type is trying to improve feasibility of the current point
X € Q (compare with (5.3)). It needs computation of all Bregman projections

£ & arg in { faxx. T): fiCe) + (0. T =) <0}, 67

for indexes i = 1, ..., m. The first-order optimality condition for problem (6.7) is as
follows:

(VA(T) — Vd(x) + 1 f/(xx), x = T) = 0, Vx € Q, (6.8)

where T = T (xz) and A = ;(xg) > Oisthe optimal Lagrange multiplier for the linear
inequality constraint in (6.7). We assume that this multiplier can be also computed.
Note that for x = x; we have

(1.8)
M) ) xe = T) = BaCeg, T) + Ba(Toxi) = lxe — T
Hence, if T # xi, then X; (x;) > O.

@ Springer



Journal of Optimization Theory and Applications

Consider the following optimization scheme.

Subgradient Method for Problem (6.1)

Initialization. Choose xo € Q and a sequence of step bounds H = {Ai}r>o0.
kth iteration (k > 0). 1. Compute r{ = Bq(xx, T; (xx)), 1 <i < m.
2030 ef{l,....m):ri > 1n2 thensetix =i, ki = A; (x), Xiq1 = T3 (xp).

3. Else, set iy = 0, compute A by (6.6) and set xi41 = T, (Ag).

(6.9)

Let us prove that method (6.9) can find an approximate solution of the primal-dual
problem (6.1), (6.4). Let us choose a sequence 7 satisfying condition (5.6) and define

hy =+v2D v, k>0, (6.10)

where D satisfies inequality (6.3). Then, for the number of steps N > 1+ a(0), let us
define function k(N) by the first equation in (5.11). Now we can define the following
objects:

Ai(N) =1{k: k(N) <k <N —1, iy =i},

oi(Ny= > M, i=0,...,m,
i kel (6.11)

AH(N) = 0i(N)/og(N), i=1,...,m.

Clearly, the vectors of dual multipliers A4(N) = (AT(N), ..., A3 (N)) are defined
only if Ag(N) # . As usual, the sum over an empty set of iterations is assumed to
be zero.

Theorem 4 Let the sequence of step bounds H in method (6.9) be defined by (6.10).
Then for any N > 1 + a(0), we have Ao(N) # . Moreover, if all functions f;(-),
0=1,...,m, satisfy (6.2), then

max g fi (i) < ey k € Ao(N), (6.12)
w2 Mfola) < @GF(N)) + Mohiw)- 6.13)
ke Ag(N)
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Proof Indeed, we have

By max [ ¥ kot — oW fox) — X (W) fi ()]

€0 Lre Ay (N) i=1

=max[ X mlfoln) — o] - X e fiew)]

Y0 Ly Ag(N)

Let us fix some x € Q and denote r;(x) = B4 (xx, x). Then, for k € Ag(N), we have

Ml fo(xk) = fo(x)] < A (fy(xw), xx — x). (6.14)

At the same time, from the first-order optimality condition for problem (6.5), we have

0 < (Vd(xgq1) — Vd(xg), X — xpq1) + M (fo(n)s ¥ = Xpr1)

6.14)
< (VdOxgg1) = Vdxp), x = xpp1) = Al o) — foCol 4 A (fo(r)s Xk — Xke1)

= (Vd(xg41) — Vd(xp), x — xp1) — ML fo o) — fo(O1 + 9o, x, M) + Ba Xk, Xp+1)-

Hence,

Tee1(x) —re(x) = (Vd(xp) — Vd(xXkg1), X — Xp1) — Ba (i, Xeq1)

<l fol) — o] + @0 00) &2 Ml fol) — fo1 + L2,

On the other hand,

Yo AV S hsiem = Y a0 fi
i=1

i=1 ke A;j(N) k¢ Ap(N)

> Y h Gl 00 + (), x — x)]
k¢ Ao(N)

DS GO, 0, % — x)]

k¢ Ao(N)

6.8)
> Y (Vd(xg) — Vd(x), X1 — X)

k¢ Ao(N)
= 2 [0 =m0 + Batu v |
kg Ag(N)
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6.9), 1
= [Vk+l(x) — 1 (x) + Ehi]
k¢ Ag(N)

Therefore,

By =max[ X @ -np+ - X ) -+ 32 ]
X€Q L kedy(N) kg Ag(N)

_ 1 2 1 2
—)Ifneaé[rk(N)(x)_rN(x)‘f' 2 > hy— > > hk]

ke Ag(N) k¢ Ao(N)
N—1 6.10) (5.6)q
<D - % Z h]% + Z h]% < Z hi < hk(N) Z hy.
k=k(N) ke Ag(N) ke Ag(N) keAg(N)

Let us assume now that Ayg(N) = @. Then By < 0, and this is impossible since
the point x, is feasible. Thus, we have proved that Ag(N) # @.
Further, for any k € Ay(N) we have

(6.6)
Ml foe) s Xie — xp1) = Ba (ks Xkq1) + %h;%
Hence, r,? = ||xg+1 — x%|| > 0 and we conclude that

6.2) / M gt A 100, 2
McMo = Al foGlls = 6 (fo(xn)s Xk — Xk+1) = —[(rk) +hk] > hg.

0 0
I 2rp

Thus, we have proved that By < Moo (N)hy(y). Dividing this inequality by oo(N) >
0, we get the bound (6.13).

Finally, note that for any k € Ay(N) we have ||f}(xk) — x|l < hgforalli,1 <i <
m. Note that either f;(xx) < 0, o0r fi(xz) > Oand f;(xx) + ( f/ (xp), T; (xz) —xx)) = 0.
In the latter case, we have

A 6.2
i) = (ff )k = Ti(xp)) < Mihg < Mihgwy.
Thus, inequality (6.12) is proved. O

Note that for the choice of scaling sequence (5.9), method (5.5) is globally con-
vergent. In this case, the computation of Lagrange multipliers by (6.11) for all values
of N, requires storage of all coefficients {Ax}r>0. This inconvenience can be avoided
if we decide to accumulate the sums for Lagrange multipliers only starting from the
moments k(Ny) with N, = 29, g > 1. Then the method (5.5) will be allowed to stop
only at the moments 2N,.

@ Springer



Journal of Optimization Theory and Applications

7 Approximating Lagrange Multipliers, Il
Method (6.9) has one hidden drawback. If iz > 1, then

0@ Jie i) + () () Xkt — xk) < iy (k1)

Thus, this scheme most probably generates infeasible approximations of the optimal
point, which violate some of the functional constraints. In order to avoid this ten-
dency, we propose a scheme which uses for both types of iterations (improving either
feasibility or optimality) the same step-size rule (6.6).

Fixed-Step Switching Subgradient Method for Problem (6.1)

Initialization. Choose xo € Q and a sequence of step bounds H = {h}x>o0.
kth iteration (k > 0). 1. Compute T; 4, (A; k) by (6.6), 1 <i <m.
2.If3ie{l,....,m}: Ajrfi(xr) > h2, then set iy = i and X1 = Tix, (Mi k).
3. Else, set iy = 0, compute T x, (Ao,k) by (6.6), and set xx1 = To x (Xo k).

4. Set Ay = Ay k-

(7.1)

Thus, for both types of iterations, we use the same step-size strategy (6.6). Note
that forany i =0,...,mand T; = T; , (4; 1), we have

6.5 6.6
Jik () 3k — T o1 i) + Bale T =" Lh2 + Baa, T

(1.8)
>

$hi+ Y — Tl = helxx — Tl
Hence, since 7; # xi, we have
Likf Gl = he, k= 0. (7.2)
In method (7.1), we choose H in accordance to (6.10). Then, for N > 1 + a(0),

we define function k(N) by the first equation in (5.11) and introduce by (6.11) the
approximations of the optimal Lagrange multipliers.

Theorem 5 Let the sequence of points {xi}r=0 be generated by method (7.1). Then
forany N > 1+ a(0) the set Ag(N) is not empty. Moreover, if all functions f;(-),
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i=1,...,m, satisfy (6.2), then for all k € Ay(N) we have

6.2 )
it < 1F Gl < Mihgyy, i=1,...,m, (7.3)
o X Mfol) < dF(N) + Mohiw).- (7.4)
ke Ayg(N)

Proof As in the proof of Theorem 4, for x € Q, we denote ri(x) = B4 (x, x), and

By max [ ¥ Aot — oW foe) — 3 i) fi ()]

€0 LreAgV) i=1

= maX[ > Ml fole) = fo()]l — % o (N)fi(x)]-

X€0 Lredy(v) i=1

Then, for k € Ay(N), we have proved that

rer1 () = re(x) < =Ml folw) — fo()1+ 3hi.

On the other hand,
mn 6.11)
YoN)filx) =73 Y Afilx) = > ik fi ()
i=1 i=1keA;(N) k¢ Ag(N)

> > igklfiy () 4+ (ff () x — x)]
k¢ Ag(N)

(1.1), ) /
> > [hk4-xuj<ﬁ}cq)Px_.xw]_
kg Ag(N)

Note that the first-order optimality condition for problem (2.7) is as follows:
(Vd(T;) — Vd(xp) + Af{(xx), x = Ti) =20, Vxe 0,
where 7; is its optimal solution, Therefore, for all x € Q an k ¢ Ag(N), we have

Mk 0, % = 56) = hig k[ 0, % = i) + (0, 31 = x0)
= Lig ke (f7 (), Xeqr — Xie) + (Vd (Xiey1) — Vd (xXg), X1 — x)
= hig ke (S, (), Xkt — xk) + i1 (6) — (%) + B (X, Xt 1)

6)

6.
= 11 (0) = 1% (0) = @iy i) = e (x) — () — AR,
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MThus, as in the proof of Theorem 4, we conclude that

Bmeax[ Y @ —na®+ - Y ) - + %h%]}
¥€0 L ke Ag(N) kg Ag(N)

1.2)
<hiny X hi < Mohgnyoo(N).
keAg(N)

Since Ag(N) # @ (see the proof of Theorem 4), dividing this inequality by o¢(N) > 0,
we get inequality (7.4).
Finally, note that for all k € Ag(N) andi =1, ..., m, we have

) 7.2) , ©6.2)
Mk fiGa) < hy = Aikllfi G)llshe < AixMihe < Aj cMihgy.-

Thus, inequality (7.3) is proved. O

8 Accuracy guarantees for the dual problem

In Sects. 6 and 7, we developed two convergent methods (6.9) and (7.1), which are able
to approach the optimal solution of the primal problem (6.1), generating in parallel an
approximate solution of the dual problem (6.4). Indeed, for N > 1 4 a(0), denote

E0 = min o). xy = argmin{fo0) 1 x =z k€ AN},

Then, in view of Theorems 4 and 5, we have

fFHN) — ¢ (F(N)) < Mohkw),

1 (8.1)
max o fi(x) < hiyy, k€ Ag(N).

1<i<m

Since ¢p(A*(N)) < /¢ » this inequality justfies that the point x; is a good approximate
solution to primal problem (6.1).

However, note that in our reasonings, we did not assume yet the existence of an
optimal solution to the dual problem (6.4). It appears that under our assumptions,
this may not happen. In this case, since f; (N) can be significantly smaller than 1o
inequality (8.1) cannot justify that vector A*(N) delivers a good value of the dual
objective function.

Let us look at the following example.

Example 4 Consider the following problem

min {x(z) c1—xM <0, x|l < 1}-
xeR?
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In this case, £(x, A) = x@ + A(1 — xD). Hence,

¢(A) = min L(x,A) = A —[1 +)»2]1/2,

xlla=<1

Thus, there is no duality gap: ¢ o sup ¢ (A) = 0. However, the optimal dual solution
=0
A* does not exist.

Let us look now at the perturbed feasible set
FOe)={x eR?: fx|a = 1. 1 —e <xD},

where € > 0 is sufficiently small. Note that it contains a point with the second coordi-
nate equal to ¢, — «/€(2 — €). This means that the condition (8.1) can guarantee only
that

P (N) = ¢y —€ — Ve —¢).
Hence, for dual problems with nonexisting optimal solutions, we can expect a signif-

icant drop in the quality of approximation in terms of the function value. O

Thus, in our complexity bounds, we need to take into account the size of optimal
dual solution A* € R. Let the sequence {x }x>0 be generated by one of the methods
(6.9) or (7.1). Then, for any k > 0, we have

fotw = min{ o) : F(0) = 0o} = min max { foex) + (R, F) = Fun)
xeQ x€Q LeR™

= max min { fo0) + (L, f0) = Fo) | = max {#() — (. Fown
0 LeRY

AeRY X€

> f = O Few) = fg = (0 M) max g fiGu).

1<i<m

(8.2)

Thus, we have proved the following theorem.

Theorem 6 Under conditions of Theorem 4 or 5, for all N > 1 + a(0) and all k €
Ao(N), we have

&= dF(N)) < (Mo + (A%, M)) hy(w)- (8.3)

Proof Indeed, in view of inequalities (6.12) and (7.3), we have lmax Mi filxp) <
<i<m !
hi(ny. Thus, we get the bound (8.3) from (8.1) and (8.2). O

Recall that the size of optimal dual multipliers can be bounded by the standard
Slater condition. Namely, let us assume existence of a point X € Q such that

fi(x) <0, i=1,...,m. (8.4)
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Then, in accordance to Lemma 3.1.21 in [5], we have
(M —F@) < fod — f5. (8.5)

Therefore,

_ _ m . M; - - M;
B = YOHA@) s = 0 -T0) max s
@.5) . . M
< (Jo&x)— fg3) 122155;1 e
Thus, the Slater condition provides us with the following bound:
4oy k S M;
fi =@ = (Mo + (o) = fi) max ). (8.6)

which is valid for all N > 1 4 a(0). Note that we are able to compute vector X5(N)
without computing values of the dual function ¢ (), which can be very complex. In
fact, computational complexity of a single value ¢ (1) can be of the same order as the
complexity of solving the initial problem (6.1), or even more.

9 Subgradient method for unbounded feasible set

In the previous sections, we looked at optimization methods applicable to the bounded
sets (see condition (6.3)). If this is not true, the second-order divergence condition (5.6)
cannot help, and we need to find another way of justifying efficiency of the subgradient
schemes. This is the goal of the current section.

We are still working with the problem (6.1), satisfying condition (6.2). However,
the set Q is not bounded anymore. Hence, we cannot count on Sion’s theorem (6.4).

In our method, we have a sequence of scaling coefficients I' = {yx}x>0 satisfying
condition

Yk+1 >y = 0, k>0, 9.1

a tolerance parameter € > 0, and a rough estimate for the distance to the optimum
Do > 0.

For functions ¢; y(-) defined by (6.5) with y € Q, denote by a = a; x(y) the unique
solution of the equation

oy (55) = (1= 52 ) Do, i=0...om. 92)

Vi+1 Yik+1
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Let us look at the following optimization scheme.

Switching Subgradient Method for Unbounded Sets

Initialization. Choose xg € Q, a sequence I" (see (9.1)), and some Dy > 0.
kth iteration (k > 0). 1. Define 7, = % and yr = (1 — 7¢)x0 + Trxk.
2.If3ie{l,...,m}: fi(yx) > €, then set iy = i. Otherwise, set iy = 0.

3. Compute ax = aj, x(yk) by (9.2), and set xg41 = Tik,yk( Gk )

Vik+1

9.3)

It seems that now, the selection of violated constraint by Step 2 looks more natural
than in the methods (6.9) and (7.1).
For x € Q, denote Ax(x) = vk (,Bd (xk, x) — Ba(xo, x)). This is a linear function

of x. In what follows, we assume the Bregman distance is convex with respect to its
first argument:

Balauy + (1 — a)uz, x) < afy(ur, x) + (1 — a)Bq(uz, x),
9.4)
Yui,uy,x € Q, a €0, 1].

This property is not very common. However, it is valid for the following two important
examples.

Example 5
LLetd(x) = 5|x|I% (see (1.5)). Then Ba(x,y) = 3lx — y|% and (9.4) holds.

n . n . .
2.Let Q = {x € R% : > x@ = 1}. Define d(x) = Y xInx@. Then, for
i=1 i=1

n . N
x,y € Q,wehave By(x,y) = y?In j% and (9.4) holds also. O
i=1

Now we can prove the following statement.

Lemma 6 Let the Bergman distance Bg(-,-) satisfy (9.4). Then, for the sequence
{xr}x>0 generated by method (9.3), and any x € Q, we have

Apr1(x) = Ap(x) + ar(f; () X = k) + (i1 — vid Do, k= 0. (9.5)
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Proof Note that

A1) = M) = v (BaGis1 0 = Bao, 1)) = vi(Ba i x) = Batxo, )

9.4)
< )’k+1(ﬁd(xk+lv x) — Ba(Yk» x))

1.
O e (V) = Vo), x = s1) = Ba Ok 1))

Since the first-order optimality conditions for point x4 tells us that

(ar fi, ) + Vier1 (VA (1) — VA (i), x — xpq1) 20, x € Q,
we have

Apr1(x) = Ae(x) = ar(fy () X = Xie1) — Vi1 Ba Ok, Xet1)

©6.5)
= (00 % = 30 + v i (55

9.2
= el £ ) x = y) + Qi — v Do,

and this is inequality (9.5). O

Since Ag(x) = 0, we can sum up the inequalities (9.5) for k =0, ..., N — 1 with
N > 1, and get the following consequence:

N-1 ©.5)
ynBa(en. x) + 3 ae(fi, ), yk —x) = yn(Ba(xo,x) + Do), (9.6)
k=0

which is valid for all x € Q.
In order to approximate the optimal Lagrange multipliers of problem (6.4), we need
to introduce the following objects:

SiN)={k: 0=sk=N-1 ix=i}, N=1,

Gi(N)= > a, i=0,...,m,
! keS;(N) (9'7)
Ai(N) = 6;(N)/6o(N), i=1,....,m.

Denote #(N) = (L1 (N), ..., An(N)T € R" and f3(N) = . rgi?N) fo(xx). Note that
€00
for all k € So(N) we have

filxp) <e, k=1,...,m. 9.8)
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For our convergence result, we need to assume existence of the optimal solution x*
to problem (6.1). Let us introduce some bound

D > By(xo, x*),

which is not used in the method (9.3). Denote Qp = {x € Q : Ba(x0,x) < D}.
Clearly, if we replace in problem (6.1) the set Q by Qp, then its optimal solution
will not be changed. However, now we can correctly define a restricted dual function
¢p(A) = miQn L(x, A). Let us prove our main result.

xep

Theorem 7 Let functional components of problem (6.1) satisfy the following condi-
tion:

||f[.’(x)||*§M, i=0,...,m. 9.9)
Then, as far as
N—1 1/2
def
v E LY i -] = Y (9.10)

where py = mi}l_ Ba(xo, y), we have So(N) # @ and 69(N) > 0. Moreover, if
ye

Ty > oA (9.11)
then
FEN) = f§ < fE(N) — dp(h(N)) < e. (9.12)
Proof Indeed, for any x € Q, we have
N—1 i m
oalfi o0y —x) = X alfoOu. vk —x)+ X X ar(ffGr). vk —x)
k=0 keSy(N) i=1keS;(N)

m
> Y alfo)— fol+ X X alfiw) — fi(x0)]
keSo(N) i=1 keS;(N)

> 60(N)Lfg (N) = fo()] + 32 6i(N)le — f; (x)].

i=1

Hence, in view of inequality (9.6), we get the following bound
m
So(N)Lfg(N) = fo)] + 3 6i(N)le — fi(x)] < yn(Ba(xo, x) + Do).
i=1
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m N—1
Note that 6o(N) + Y 6;(N) = Y ai. Therefore, this inequality can be rewritten as
i=1 k=0
follows:
. N—1 m.
YN (Ba(x0, X) + Do) = Go(N)[f5(N) — fo(x) —€l+€ Y ar — Y 6i(N) fi(x).
k=0 i=1
(9.13)
. ... T ai k (Yk)
In view of condition (9.2), for T; = T; y, ( o ), we have
ai kOO vk = Ti) = Vi1Ba k- Ti) + k1 — vi) Do
18 1 )
> 5)’k+1||Ti = Yll” + Wk+1 — vi) Do
1/2
> [271 01 = m0D0] I = il
9.9 172

Thus, May(yr) > [2yk+1(yk+1 — yk)Do] , and we conclude that

N—1 |

Z ay > MVZDOVNEN- 9.14)

k=0

Let us assume that Sy(N) = @. Then 69(N) = 0 and for x = arg Hli]I_l Ba(xo, y)
ye

inequality (9.13) leads to the following relation:

9.14)
yn(po + Do) > 47+/2DoynEN.

However, this cannot happen in view of condition (9.10). Hence, inequality (9.10)

implies So(N) # @ and 69(N) > 0. In this case, inequality (9.13) can be rewritten as
follows:

o)+ D0 U2 LWL (N) = £, AN)) — €1+ 5 vIDo .
Maximizing the right-hand side of this inequality in x € Q4, we get
D + Doy = S-60(N)[f5(N) = ¢p(h(N)) — €] + 7+/2Do .
Hence, inequality (9.11) implies (9.12). O

Thus, for the fast rate of convergence of method (9.3), we need to ensure a fast
growth of the valies X . Let us choose

v =k, k>0. (9.15)
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Then yx11(Vi+1 — vk) = ﬁ% > % Hence,
1 N _ /N
Yy > NA VT (9.16)

In this case, inequality (9.12) can be ensured in O (¢~ 2) iterations.

Note that method (9.3) is quite different from the existing optimization schemes.
Let us write down how it looks like in the case Q = E, d(x) = %||x||%, and the
parameter choice (9.15). In this case, the Eq. (9.2) can be written as follows:

2 —
| ff 1> = =Dy,

2v, Yi+1
= _ . 1 ~ Do
Thus, a; = \/2yk+1 (Yrk+1 — Yx) Do AT AT and the method looks as

follows:

Switching Subgradient Method With O = E

0. Choose xg € E and Dy > 0. For k > 0, iterate:

1. Define 7, = ,/kkﬁ and yx = (I — w)xo + TeXk-

2.If3 : 1 <i <m, fi(yx) > €, then set iy = i. Otherwise, set iy = 0.

3. Setxen =xx — &% - BT OO/ Gl

(9.17)

As compared with other known switching primal-dual schemes (e.g. Section 3.2.5 in
[5]), in method (9.17), we apply variable step sizes, which allow faster movements in
the beginning of the process.

10 Conclusions

In this paper, we presented several new primal subgradient methods with a better con-
trol of step sizes. Our main observation is that for constrained minimization problems,
in a proper definition of the actual size of subgradients of convex function, we must
take into account the position of the test point with respect to the boundary of the fea-
sible set. In the simplest variant, this can be done by ensuring the size of the proximal
step to be equal to a prescribed control parameter.

In this way, we develop new methods for solving quasi-convex problems (Sect.?2)
and show that their convergence rate automatically adjust the favorable local structure
of the optimal solution. After that, in Sects.3 and 4, we analyze new schemes for
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minimizing max-type convex functions and functions with smooth strongly convex
components. Our main theoretical improvement there is the scheme with the linear
rate of convergence for the problem, where the classical step-size strategy ensures
only a sublinear rate.

The remaining part of the paper is devoted to problems with non-trivial functional
constraints. In Sect. 5, we present a method for solving problems with single constraint
in the composite form (it seems that this formulation is new). For treating this kind
of problems, we introduce a new condition of diverging series of squares of the con-
trol step-size parameters and define divergence delay, which shows how quickly the
method can eliminate the past. Our new method can automatically adjust to the best
Holder class containing the functional components.

In the last three sections of the paper, we present methods, which can efficiently
approximate optimal Lagrange Multipliers by a simple switching strategies. All these
schemes ensure the optimal rate of convergence. They differ one from another by
involvement of Slater condition into the final efficiency bound and by the way they
treat unbounded feasible sets.

Our new technique is based on ability to solve some auxiliary univariate problems,
related to the prox-type operations. However, for the simple feasible sets, these prob-
lems are easy. As a benefit, we get new methods which can adjust to the problem
structure and move with much longer steps, especially in the beginning of the process.
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