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Give the definition of &* € R™ being a local minimum of f : R™ — R and, if f is
smooth, prove by contradiction that the gradient condition

() Vf@@)=g()=0
is necessary for * to satisfy this definition. What is the definition of * being a strict
local minimum of f7

State the definition of a symmetric matrix G € R™*™ being
e positive definite e positive semi-definite.
By using an orthonormal set of eigenvectors for G, prove that these definitions are

equivalent to

e all eigenvalues of G are strictly positive

e all eigenvalues of G are non-negative
respectively.

If * € R™ is a local minimum of a smooth f : R™ — R, prove by contradiction that,
in addition to (), the Hessian matrix

V2f(x*) = H(x¥)

must be positive semi-definite. If H(x*) is actually positive definite, prove that a* is
a strict local minimum.

By calculation, show that the gradient of f : R? — R defined by
f(afl,.’l,'g) = 100 (%2 — I%)2 + (1 - 331)2

is zero at precisely one point and that the Hessian matrix is positive definite there.

M3N3/M4N3 Optimisation (2005) Page 2 of 6



Let f : R™ — R be a smooth function and consider Newton's method to minimise f.

(a) Explain carefully the underlying strategy for obtaining the next iterate x;,; from the
current iterate x;. [It is not enough just to state the formula!] What condition on
the Hessian matrix V2 f(x;) = H(x;) needs to hold in order for this strategy to make
sense?

(b) Suppose x* € R" satisfies V f(x*) = g(x*) = 0 with H(x*) positive definite, and H
also satisfies the Lipschitz condition

IH(z) —H@)| < v(d) |z -yl Yz, y € B(=*,d)

for all d > 0, where B(z*,d) = {x € R" : ||z — «*|| < d}. Carry out the following
steps to deduce that the Newton iterates converge quadratically to x* from any
starting value x, close enough to satisfy

IH(2*) ™ do (o) < 3,

where dy = ||xg — x*]].

(i)  Assuming the result that, if A, B are symmetric nxn matrices with A non-singular,
then

1
IA =Bl < 7=
IA=1]
implies that B is also non-singular with
- [
1B~ < - ;
1— A=A - B]

prove that H(z) is non-singular, and hence positive definite, for x € B(x*,d;)
with
IH() | < 3 lIH(") 7.
(i) Use the Newton formula for @;.; and the integral mean value theorem to prove
that, if ¢; € B(x*,dp), then

(1) Ml — 2| < §[H(@*) " v(do) [l — >

(i) Use (1) to prove by induction that the Newton iterates remain in B(z*, do).

(iv) Use (1) to prove that the Newton iterates converge to «*, and hence converge
quadratically.
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(a) Explain carefully one step of the Newton + trust region algorithm for the unconstrained
optimisation problem

min f(x),
where f : R™ — R is a smooth function, which may be applied even when the

current Hessian matrix fails to be positive definite. Your explanation should include
the following points.

(i) What are the algorithm parameters?

(i)  What is the input data at the beginning of the step, and what is the output data
ready for the next step?

(i)  What is the constrained quadratic optimisation problem that provides a tentative
increment? [You do not have to describe how to solve constrained quadratic
optimisation problems.]

(iv) How does the algorithm decide whether to accept or reject the tentative
increment, and what strategy is followed in each case?

(b) Consider the constrained quadratic optimisation problem
ming(z) =c— b'x + 127Gz subject to [|z|| < A,

where ¢ : R" — R with ¢ € R, b € R", G an n x n symmetric matrix, and A > 0.
Prove that x* solves this problem if and only if 3 4* > 0 such that

o [G+ p*ljz* =0,
e the complementarity condition p* [||z*|| — A] = 0 holds,

e G+ u*lis positive semi-definite.

In addition, if G + p*| is positive definite, show that x* is the unique solution of the
constrained quadratic optimisation problem.

[You are reminded of the following result, which you may use without proof.

If f:R”+— R and c:R"+— R are smooth functions and y* € R" is a local
minimum for the inequality constrained problem

min f(x)

subject to ¢(x) > 0,

then 3 A* > 0 such that

ay) =XNg.(y"), Nc(y")=0
g.y)Tz=0 = z"[H@y") — MH.(y")]z >0,

where g(z) = Vf(x), H(x) = V2f(x), g.(xr) = Ve(x) and Ho(z) =
Vic(z).]
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Define carefully what is meant by both a global and a local minimum for the linear equality
constrained quadratic problem

ming(z) =c—b'z + 127Gz

subject to Ax = d,

(1)

where ¢ : R™ — R is constructed from ¢ € R, b € R™ and a symmetric n X n matrix G,
and the constraint depends on A € R™*" and d € R™. Assuming the orthogonal subspace
decomposition

R"=R&N,

where R C R™ denotes the range-space of AT and A/ C R™ denotes the null-space of A,

prove by contradiction that a necessary condition for £* € R" to be a local minimum for
(T) is that
Gx*—beR.

Explain why this implies that, if £* € R™ is a local minimum for (1), then 3A* € R™ such
that (x*, A*) € R™ x R™ is a solution of the system

G AT\ [z b
o (9=
Prove that it is impossible for ({) to have a local minimum if

(1) zeN = 2'Gz>0

does not hold; on the other hand, if (1) does hold, show that any solution (z*, A*) of (§)
means that &* is a global minimum for ().

For the particular quadratic problem

n n
min g iz?  subject to g z; = K,
i=1 i=1

where K is a given positive constant, set up and solve (§), an (n + 1) X (n + 1) system
for £* € R™ and A* € R. Verify that (1) holds for this particular problem and, for n = 3
and K = 10, numerically evaluate the global constrained minimum.
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Define what is meant by a global minimum for the nonlinear inequality constrained problem

min f(x)
subject to ¢(x) > 0;
where f : R® — R and ¢ : R® — R™ are smooth functions. What is a strict global
minimum of (t), and explain why there can be at most one?

x* € R" is said to satisfy the KKT conditions if 3A* € R™ such that

gla’) =) Ng(@),
i=1
A*>0, c(z¥)>0,
ANe(x*)=0 i=1,...,m.

Here g(x*) = V f(x*) € R™ is the gradient vector of f at * and g,;(x*) = V¢;(x*) € R”
is the gradient vector of the i** component of ¢ at x*.

(a) Using the gradient of f, state the definitions of f being a convex or strictly convex
function.

(b) State the definition of ¢ being a concave function in two equivalent ways; one using a
linear interpolating polynomial and the other using the m x n matrix whose rows are
the gradients of the components of ¢. [You do not have to prove the equivalence.]

(c) Prove that if ¢ is a concave function then the feasible set
SE{$ERn:C(m)ZO}

is convex.

(d) If fis convex and c is concave, prove that * € R” satisfying the KKT conditions is
a sufficient condition for * to be a global minimum of ().

(e) If f is strictly convex and c is concave, prove that =* € R™ satisfying the KKT
conditions is a sufficient condition for * to be the strict global minimum of (}).
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