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1 Introduction

For different reasons scientists and engineers may need to optimize problems in which the ob-
jective function is very expensive to evaluate. In these cases, partial, and obviously inexact,
evaluations are useful. The idea is to decrease as much as possible functional values using par-
tial evaluations in such a way that, when we have no chance except to evaluate the function with
maximal accuracy, we are already close enough to a solution of the problem. Rational decisions
about when to increase accuracy (and evaluation cost) or even when to appeal to more inexact
evaluations are hard to make. Roughly speaking we need a compromise between accuracy of
evaluation and functional decrease that is difficult to achieve on a mere heuristic basis.

In recent papers, we developed a methodology based on the analogy of the Inexact Restora-
tion idea for continuous constrained optimization and the process of increasing accuracy of func-
tion evaluation. In our most recent paper [I1], we developed an algorithm inspired in [10}, [40]
for which it is possible to prove, not only convergence but also complexity results. However, the
algorithm proposed in [11], as well as the algorithms introduced in [10} [40], employs derivatives
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of the objective function, a feature that may be inadequate in many cases in which one does not
have derivatives at all.

This motivates the present work, in which the algorithms of [10] [11] [40] are adapted to the
case in which derivatives are not available and the main theoretical results are proved. Moreover,
we concentrate ourselves in a practical problem related with our present work of predicting and
mitigating the consequences of dam breaking disasters.

Notation. N, denotes the non-negative integer numbers; while R denotes the non-negative
real numbers. The symbol || - || denotes the Euclidean norm of vector and matrices.

2 Main algorithm

For defining the main problem we adopt the formulation of [II]. Assume that Y is a set,
h:Y =Ry, f:R"xY — R, and Q C R" is defined by the set of equations cg(z) = 0 and
inequations cy(z) < 0, where cg : R™ — R™ and ¢; : R" — RP. The problem is given by

Minimize (with respect to ) f(z,y) subject to h(y) =0 and z € €, (1)

where

Q={zeR"|cg(r)=0and c;(z) <0}. (2)

The main algorithm for solving this problem is also the one suggested in [I1]. The merit function
®:R"xY x (0,1) — R will be defined by

Algorithm [21. Let 29 € Q, yo €Y, 6y € (0,1), » > 0, r € (0,1), @ > 0, and 8 > 0 be given.
Set k + 0.
Step 1. Restoration phase

Define y;° € Y in such a way that

h(yy’) < rh(yk) (3)

and
f@r ) < far, yk) + Bh(yk)- (4)
Step 2. Updating the penalty parameter

If
1—17r
D (xk, v, 0k) < (g, i, Ok) + 5 (h(yx") — h(yr)) (5)

set Oxr1 = 0. Otherwise, set

(1 +7) (h(ye) — h(y;?))
2 (f(ar, ¥5°) — fr,yi) + h(yk) — h(y))
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Step 3. Optimization phase
Compute yr1+1 € Y and s; € R” such that oy + s, € Q,

(@ + sk, ypg1) < flon, yr) — of[sk|” (7)

and
T () — b)) (®)

Define xy11 = xx + Sk, update k < k + 1, and go to Step 1.

O(zk + Sky Ykt1, Ok+1) < @(zk, Yk, Op1) +

The main results related to this algorithm have been proved in [11] and may be summarized
as follows.

Assumption A1 At Step 1 of Algorithm[3.1, for all k € N it is possible to compute, in finite
time, y;° satisfying (@) and .

Lemma 2.1 Suppose that Assumption [A1] holds. Then, Algorithm[3 1 is well defined.

Assumption A2 There exist hpmax > 0 and foin € R such that, for all y € Y and x € Q we
have that h(y) < hmax and f(x,y) > fmin-

Theorem 2.1 Suppose that Assumptions and [AZ hold. Given eeas > 0, the number of
indices k such that h(yy) > €feas 18 bounded above by

Cfeas (9)

)]
Efeas

where Creas only depends on xg, Yo, 7, 0o, B, hmax, and fuin-

Theorem 2.2 Suppose that Assumptions and hold. Then, the series Y oo |lskll” is
convergent. Moreover, given eopy > 0, the number of iterates k at which ||sg|| > eopt is not
bigger than
o, (10)
sgpt

where copy only depends on o, xo, Yo, T, 0o, B, Pmax, and fmin.

3 Solving the subproblem without derivatives

Step 3 of Algorithm 1 will be implemented as in [I1]. Namely, initially we test an arbitrary
Yrial € Y and Sgrial € R™ such that xp + syia1 € 2, and we accept Yr+1 = Yirial a0d Sk = Strial
if conditions and (8) are fulfilled. If this is not the case we set yr1 = y;°. In that case it
is trivial to see that implies . So, the implementability of the algorithm depends on the
introduction of some method that, for arbitrary x, be able to compute s such that holds
with yx4+1 =y and such that “||s|| small” imply some type of optimality for f.
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In Section [2| we did not use continuity let alone differentiability of the functions f, cg, c;.
Nevertheless we are able to prove that h(yy) and ||si|| tend to zero. Algorithm [2]1 will be useful
only if the fact of ||sg|| being small implies some kind of optimality with respect to f.

A general idea for solving the implementability problem consists of choosing an arbitrary
derivative-free minimization algorithm and applying it to the minimization, with respect to s,
of f(z + s,y) + alls||”. Since the value of this function for s = 0 is f(z,y), it turns out that,
except in the case that s = 0 is satisfactory for the algorithm, the algorithm will find s # 0 such
that f(x+s,y)+alls||” < f(z,y), so that the condition (7)) will take place. Moreover, if we run
the derivative-free minimization algorithm up to the fulfillment of some reasonable approximate
convergence criterion, we will have that this criterion will be fulfilled by sg, which, in turn,
tends to zero. In other words, points arbitrarily close to xj will fulfill an approximate optimality
criterion that corresponds to a function which is arbitrarily close to f(x + s,y). Clearly, we
should be very close to our main objective, which is to discover an optimization meaning in the
property ||sg|| — 0. This was the idea used in [19] that lead to the choice of GSS [39, B8] as
a subalgorithm for an Inexact Restoration method for derivative-free optimization with smooth
constraints.

Algorithm [3]1.
Step 1. Choose yx11 €Y.

Step 2. Compute s € R™ such that zj + s € Q and
F(@gp + sk, Yer1) < f(Tr, yrrr) — allsel]”. (11)
Step 3. If and hold, return y; 1 and s.

Step 4. Re-define y; 1 = y;°, compute s € R" such that xp + s, € {2 and such that holds,
and return yi; and sg.

Observe that when y1 = y;° the fulfillment of implies trivially the fulfillment of
and . This is why the test of (|7]) and is unnecessary at Step 4. It remains to take a decision
about the way in which, given yi41 and zj, one may obtain the descent condition without
employing derivatives and in such a way that the value of ||s|| is a measure of optimality.

Mimicking the approach of ([I9]) we could apply a derivative-free algorithm to the mini-
mization of f(xg + s,yx+1) + «f|s||”. In such a way, if the algorithm has the obvious property
of decreasing the objective function at each iteration and sine the objective function vanishes
if s = 0, all the iterates would satisfy f(zr + s, yr+1) + @||s||” < f(zk,yr+1). Moreover, after
a reasonable number of iterations we would arrive to a point s that approximately minimizes
flxg + s,yk+1) + af|s]|¥. At such a point some optimality criterion would be fulfilled approx-
imately. Therefore, in that case, a small size of s would imply that the null increment s is
approximately optimal. So, we would not be far from the desired property that [|sx| is an
optimality measure.

However, this approach is not satisfactory because it demands the whole application up to
approximate convergence of an ad hoc derivative-free algorithm. Our goal is to find an approach
that obtains with the desired optimality property of ||sk|| using a single iteration of a
suitable derivative-free algorithm.
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4 Optimization phase

4.1 Model regularization

Let F: 2 — R where €2 C R"” is arbitrary. No conditions are imposed on F' except, of course,
to be defined for all z € Q. We assume, however, that there exist a model M(-,-), L > 0, and
p > 0 such that, for all z € Q, M(z,z) = F(z) and

F(x) < M(:E,x)+L||x—5:Hp+1 (12)

for all x € . The algorithm based on the minimization of a regularized model that gives rise
to the optimization phase proposed in the current section follows.

Algorithm 1. Let omin >0, 02 >0, ¢ > 1, a > 0, and z¢ € Q be given. Initialize k < 0.

ini

Step 1. Set £ < ¢+ 1 and choose o4 € [0 0~ub].

» Yini

Step 2. Compute zj, € 2 a minimizer of M (zy, z) + o ||z — 2 ||PT! subject to z € .

Step 3. Test the condition
F(zy0) < F(xy) — allage — o |PF (13)

If (13) does not hold, then set oy ¢41 = max{omin, (oke}, £ < £+ 1, and go to Step 2.
Step 3. Set xp41 = Tiy, O = Ok, k< k+ 1, and go to Step 1.

The theorem below shows Algorithm [4.1]1 is well-defined and, additionally, it gives an eval-
uation complexity result for each iteration.

Theorem 4.1 Assume that M(-,-), L >0, and p > 0 are such that (@) holds and that Step 2
is well defined. Then, the kth iteration of Algorithm [{.1].1 is well defined and finishes with the
fulfillment of after at most O(log(L + «)) evaluations of F.

Proof: By ,

F(xre) < M(xg, ko) + L|zge — xl[PH
< M(xp, k) + OkpllTre — zkl|PT — opellzre — 2| [PTY + Lok e — xp][PTY
< M(zp, x) + ol — 2P 4+ (L — one) |lzn,e — 2P

F(xx) + (L = on0)) ke — welPH

Therefore, holds if o} > L + « that, by construction, occurs in the worst case when
¢ >log: ((L + ) /0omin) + 2. Since F is evaluated only at points x ¢ to test condition , this
completes the proof. O

We now ellaborate on the properties of the sequence generated by the algorithm. (Este
analisis, que deberia estar concluindo antes de la definicion del Algoritm 4.1.2, esta incompleto.)
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Lemma 4.1 If z € Q is a local minimizer of F(x) subject to x € Q, M(-,-), L >0, andp >0
are such that (@ holds, and o > L, then T is a local minimizer of M(Z,z)+ol|x—z|PT! subject
tox € Q.

Proof: Assume, by contradiction, that there exists a sequence xjp contained in ) that con-
verges to Z and M (Z,x;) + ollzp — Z||PH < M(z,2) = F(z) for all k. Then, since 0 > L,
M (%, z) + Lz — z||PT! < F(z) for all k. Therefore, by , F(z1) < F(z) for all k and, thus,
Z is not a local minimizer of F(x). O

We say that z is an e-M-stationary point of F onto Q if M(-,-), L > 0, and p > 0
are such that holds and, for some o < 2L, there exists a local minimizer & € € of
M(Z,z) + o||x — z||P™! such that |z — #|| < ¢ and oz — 2||P*! < e.

By (13), we have that, for all k, F(zp1) < F(ax) — allzgyr — zx|PT. Therefore, if F' is
bounded below by fiow, we necessarily have that ||z 1 —2x|| tends to zero. Moreover || g1 —xk]|
can be bigger than ¢ > 0 during at most |a ' (F(x0) — fiow)e~ P1)] iterations. This reasoning
shows that small values of ||xj41 — x| when xp; is a minimizer of M (zy, ) + oz — [P}
indeed mean something in terms of optimality. (Entiendo que aqui, en lugar de ese “means
something” entra de alguna forma el Lema 4.1 y la definicion de e-M-stationary. KEs aqui,
inclusive, que la necesidad de esas dos desigualdades parecidas que aparecen en la definicion
de e-M-stationary es desvendada.) We are going to use this fact in the implementation of the
optimization phase of Algorithm [2]1 suggested in this section.

Assume that there exist a model M(-,-,-), L > 0, and v > 0 such that, for all z € ,
M(z,z,y) = f(z,y) and

f(z,y) < M(,2,y) + Lz — ] (14)

for all x € Q and y € Y. Assume that x;, y;°, and y;41 correspond to iteration k of Al-
gorithm [2]1. The steps to compute s, and to choose between accepting the given arbitrary
(heuristically chossen) yj41 or to re-define yy1 = y;° follow. If yi11 = ¢, Steps 1-4 should be
skipped.

Algorithm 2. Let omin > 0, ai“n? > 0, and ¢ > 1 be given constants independent of k.
Step 1. Choose o € [0, 1]
Step 2. Compute x4 a solution to

Minimize M (zk, z, ykt+1) + 0|z — zx||” subject to = € Q. (15)
Step 3. If s = Zria — T satisfies and , then return y; 1 and s.

ub

Step 4. Re-define y;41 = y;° and choose o € [0, 0}1}].
Step 5. Compute i, a solution to (L5).
Step 6. If s = Z(yia] — T does not satisfy , then set o < max{omin, (o} and go to Step 5.

Step 7. Return yi; and sg.
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4.2 Simplex derivatives (in this section we have () = R")

As in the case of Section let us analyze first the case of a general function F': R — R. In
this section, we assume that F admits Lipschitz-continuous first derivatives. Therefore, there
exists L > 0 such that

F(z) - F(z) < VF(2)" (z — @) + Ll|lz — z||? (16)

for all z,z € R™. Moreover, we assume that, for all Z € R™, there exists a sequence (of gradient
approximations) {g,(z)}72, such that either

Jim [lge(®) = [VF ()] =0 (17)
loe(@) — V@) < 1942 (18)

for all £ > 0 large—enough. A sequence of gradient approximations satisfying (1718 can be
obtained using the simplex techniques described in [26].

The algorithm based on simplex derivatives that gives rise to the optimization phase pro-
posed in the current section follows.

Algorithm 1. Let omin >0, 02 >0, ¢ > 1, a > 0, and z¢ € Q be given. Initialize k < 0.

ini

Step 1. Set £ < 0 and choose oy, ¢ € [0, oub

1ni]'

Step 2. Compute g¢(xy) and set xp ¢ = xf — 20116 egg(ajk).
Step 3. Test the descent condition

F(xgye) < F(zk) — oflzge — :L‘kH2 (19)

Step 4. If does not hold, then set o, ¢y1 = max{omin, (ok s}, ¢ < £+ 1, and go to Step 2.
Step 4. Set w1 = Ty, O = O ye, k <k + 1, and go to Step 1.

Note that, by definition, zj ¢ is the minimizer of g¢(zy)(x — k) + x|z — z|*>. Therefore,

go(xr) (T — 1) + ongllwne — 21]|* < 0. (20)

The theorem below shows Algorithm [£.2]1 is well-defined and, in addition, it provides an
evaluation complexity result for its iterations.

Theorem 4.2 The kth iteration of Algorithm .1 computes an infinite sequence {ge(xr)}52,
that satisfies or stops satisfying @ after at most O(log(L + «)) evaluations of F'.
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Proof: Assume that does not hold. Therefore, takes place for all £ > 0. Assume

Oke > 2(L + o).

Therefore,
L+« <1
dopy — 8
So,
L+« 1
- <= .
1oy ng( )H_Sng(:vk)H
Hence,
L+« 1 1
THQ@( I < ~llge(xr)|l - gng(frk)H-
Then, by ,
“O‘n (@)l < ~lgeCen) - llgele)
don ge(zr)ll < 7 11ge Tk 5 19e(k
Thus,
L+« 1 1
Hgfz( I < Zllge(@i)ll” — = llge(r) Il ge(zr) —
4oy, 4 2
Therefore,
L+« 2 9 1
o7 oI < @l = g o) o)
So,
0<-— ng(xk)H + ngz(xk)ll — 5—llge(@n) | lge(zr) —
4 200
Hence,
L+« , 1 , 1
w7 Il = )l + o, —llar@llortes)
Then
L , 1 , 1
F]%ZHQZ(%)H FMHQE(%)” + QUWHW(%)HHW(%)

Thus, by Cauchy inequality,

L
llge(y)]?
4013’4

4o 204

Therefore, by the definition of xy g,

Ll|zge — zx)? — oxellzre — oxll? — (@re — 26)7 (ge() —

VE ()| < 0.

g @2+ —ge(an) (gela) —

VF(zy)) < —allzge — o>

(21)

{yallego}



So, by (20)),

9e(@e) T (wpe — x1) + onellTre — 2kl|? + Lok — a3l]* — opellzre — zil?
—(@he — 2k) T (ge(xr) — VF(z1)) < —alne — x|

Hence,
Ll|zge — gl + (zre — 2x) TV E () < —alzge — .

Then, by ,

F(zke) — Flay) < —al|zge — x|

By construction, occurs in the worst case when ¢ > log. ((L + a)/omin) + 2. Since F is
evaluated only at points xj, ¢ to test , this completes the proof. O

Here we should say something about the (optimality) propoerties of the sequence generated

by Algorithm [£.2]1.

We now describe the proposal based on simplex derivatives to implement to optimization
phase of Algorithm 1. This proposal applies to the case v = 2 only. Assume that zy, y;°,
and yg41 correspond to iteration k of Algorithm [2J1. Assume that, for all y € Y, defining
F(z) = f(z,y), we have that (a) condition is satisfied and, (b) it can be defined sequences
of approximate gradients {ge(xy)}72, satisfying or . (Is it clear that (b) must hold for
all y € Y'?) Steps to compute s and to choose between accepting the given arbitrary (heuris-
tically chossen) yj1 or to re-define y,1 = y;° follow. If yp11 = y;°, Steps 1-5 should be skipped.
Algorithm 2. Let omin > 0, 0% > 0, and ¢ > 1 be given constants independent of k. Let

ini

e > 0 be given. (Could ¢ depend on k7).

Step 1. Set £ + 0 and choose o € [0, 01?].

ini
Step 2. Compute gg(zx). If ||ge(zg)|| < e, then go to Step 5.
Step 3. If 5, = —igg(xk) satisfies and , then return yi1 and sg.
Step 4. Set 0 «+ max{omin, (o}, £ < £+ 1, and go to Step 2.
Step 5. Re-define yp11 = y;°.

Step 6. Set £ + 0 and choose o € [0,01?].

ini

Step 7. Compute g¢(xg). If ||ge(zk)|| < e then return yi,1 and si. (Who is s in this case?
Can we return s = 0 or does it make sense to return s, = —5-go(24)?)

Step 8. If s, = —%gg(xk) satisfies , then return yiy1 and sg.
Step 9. Set 0 + max{omin, (0o}, £ < £+ 1, and go to Step 7.

Remark. At Step 2, gs(x) corresponds to a simplex gradient of function F(-) = f(,yk+1)
evaluated at xy, with yry1 # y;°; while, at Step 7, it corresponds to a simplex gradient of
function F(-) = f(-, yi°)-



4.3 Dense directions (in this section we have () = R")

For fixing ideas let us begin with the problem of minimizing F': R™ — R.

Algorithm 1. Let A > 0, {dp,d1,da,...} a dense set in the unitary sphere, and zy € R"
be given. Initialize k < 0.

Step 1. Set £ + 0.

Step 2. Test condition
F(xp + 27 Adyyy) < F(xi) — a27°A. (22)

Step 3. If does not hold, then set £ + ¢+ 1 and go to Step 2.
Step 4. Set s, = 27 'Adjyy, Tpp1 = 2 + s, k < k+ 1 and go to Step 1.

Clearly, there are two possibilities. Either every iteration of this algorithm finishes with the
fulfillment of for some /¢ or there exists k such that for all £ = 0,1,2,... fails to be
satisfied. In this case we say that the algorithm stalls at xj. For proving the characterization
of this situation we need a Lipschitz assumption that is stated below.

Assumption A3 There exists L > 0 such that, whenever k is an iteration at which Algo-
rithm[4.3.1 stalls, there exists a neighborhood of xy such that, for all z1,z9 in this neighborhood,

[F(z1) = F(z2)| < Lf|z1 — 2. (23)
Assumption A4 F is bounded below.

Here, it would be nice to give an interpretation of the results in the theorem below, that are
not clear to me. Are and saying, respectively, that z, and zj satisfy a derivative-free
optimality condition? If the answer is 'yes’, it is in some sense umpleasent that the tolerance
is « instead of e.

Theorem 4.3 Suppose that Assumptions[A3 and[AZ) hold. Then:

1. If Algorithm .1 generates an infinite sequence of iterates {xy}, the series Y oo |Isk| is
convergent and the sequence {xy} converges to a point x. such that for any given unitary
direction d and any given £ € {0,1,2,...}, we have that

F(zy +27°Ad) — F(xy)
2-tA

> —au. (24)
2. If the algorithm stalls at xy, for all d in the unitary sphere, there exist infinitely many
indices £ € {0,1,2,...} verifying

F(xp, +27°Ad) — F(xp)
2-tA

> —2a. (25)
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Proof: Consider first the case in which Algorithm 1 generates an infinite sequence {xj}.
By and the definition of s,

F(xp 4 sk) < F(xy) — of skl (26)

and xx11 = +sg forall k =0,1,2,.... Since F is assumed to be bounded below, implies
that the series Y p-  ||s|| is convergent. Thus {x} is a Cauchy sequence and converges to some
Ty € R".

Let us fix £ € {0, 1,2, ...} and let d be an arbitrary direction belonging to the unitary sphere.
Since ||sk|| — 0, there exists kg such that for all k > ko, ||sk|| < 27¢A. This implies that, for all
k > ko the increment 27¢Adj,, has been tested and rejected, not satisfying . Therefore,

F(xp + 2_£Adk+g) > F(xg) — a2~ A (27)

for all k > ko. Since {di1¢,k > ko} is dense in the unitary sphere it turns out that there exists
an infinite set of indices K such that limge i di+¢ = d. Taking limits in for k € K we obtain
that

F(z+27°Ad) > F(z.) — a27'A. (28)

Consider now the case in which the algorithm finishes at iteration k& with an infinite loop
between Step 2 and Step 3. Observe that the set {dgi¢, ¢ = 0,1,2,...} is dense in the unitary
sphere, as well as {dy,d1,ds,...}. Let d be an arbitrary direction in the unitary sphere. By the
density of {dii¢,¢ =0,1,2,...} there exists an infinite sequence of indices ¢ € K; such that

lim d =d.
leKy ot

Since does not hold for all £ =0,1,2,... we have that
F(zp 4+ 27 Adyyg) > Flxy) — a27'A (29)
for all ¢ € K;. But, by the Lipschitz condition (23)),
|F(zp + 27 Adjry) — F(xp + 27°Ad)| < L27Al|djgr — d|
for all ¢ € K; large enough. Therefore,
F(ag+27°Ad — F(ag 427 Adpyg) = —L27 Al|djere — d|
for all £ € K; large enough. So,
Flzp 4 27°Ad) > F(ap + 27 Adyy o) — L27°A|dpre — d||
for all ¢ € K; large enough. Thus, by ,
F(xp +27°Ad) > F(z1) — 02 A — L27°Al|dj1p — d (30)
for all ¢ € K large enough. Let ¢y be such that

Ll|dye —d|| < a
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for all £ > £y, £ € K;. Then
—Llldg,e —d|| = —a

for all £ > £y, £ € Ky. Thus, by ,
F(xp +27°Ad) > F(z1) — 02 A — a27°A = F(z) — 2027 A (31)
for all ¢ € K; large enough. Therefore, is proved. O

We now describe the proposal based on dense directions to implement to optimization phase
of Algorithm Ell. This proposal applies to the case v = 1 only. Assume that xy, y;°, and Y41
correspond to iteration k of Algorithm 1. Assume that, for all y € Y, condition is sat-
isfied defining F'(z) = f(x,y). Steps to compute s; and to choose between accepting the given
arbitrary (heuristically chossen) y11 or to re-define yy1 = y;° follow. If yp11 = y;°, Steps 1-4
should be skipped.

Algorithm 2. Let A > 0 and {do,di1,ds,...} a dense set in the unitary sphere be given,
independent of k.

Step 1. Set ¢ <+ 0.

Step 2. If 5, = 27¢Adj,, satisfies (EI) and (8)), then return gy, ; and sy.
Step 3. If ¢ < 2k, then set £ < ¢+ 1 and go to Step 2.

Step 4. Re-define y,11 = y;°.

Step 5. Set £ + 0.

Step 6. If s, = 27 ¢Ady,,, satisfies @), then return y; 1 and s.

Step 7. If ¢ < 2k, then set £ <+ £+ 1 and go to Step 6.

Step 8. Return y; 1 and s = 0.

4.4 Subgradient approach(in this section we have () = R")

The full script of every previous subsection for the optimization phase is the following. We first
introduce a derivative-free algorithm that applyes to a generic F' (locally Lipschitz in this case).
The we prove the algorithm is well-defined and prove some some convergence result that says
something about optimality. The we define F/(z) = f(x,y), extend the assumtions and make a
proposal for an iteration of the optimization phase. OK. In this ection, we only have the last
part, i.e., the proposal for the optimization phase. All the other parts are missing.

Based in the approach of [3] ...

We now describe the proposal based on subgradients to implement to optimization phase of
Algorithm 1. This proposal applies to the case v = 1 only. Assume that xy, y;°, and Y41
correspond to iteration k of Algorithm [211. Assume that, for all y € Y, F(z) = f(z,y) is locally
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Lipschitz. Steps to compute s, and to choose between accepting the given arbitrary (heuris-
tically chossen) yj1 or to re-define y,1 = y;° follow. If yp11 = y;°, Steps 1-4 should be skipped.

Algorithm 1. Let v > 0 and § > 0 be given (small) constants, independent of k. Moreover,
let k € (0,1) be a given constant, independent of k. Constants x and ¢ must satisfy k0 > «,
where a > 0 is the parameter of Algorithm [2]1. This means, that, in fact, we must require § > «
and choose k € [a/d,1). (We can re-write this simplified requirement if we confirm all this is
right.) Initialize ¢ + 1.

Step 1. Choose d € R™ such that ||d|| = 1.

Step 2. Compute a quasisecant vector v € R™ using x, 7, d, and the function (of ) f(x, yk+1)-
This is not exactly Bagirov. Given the direction d, we should use his algorithm below to
compute the descent direction s; and the corresponding quasisecant vy.

Step 3. If ||v]| > J and s = —”%”17 satisfies (|7)) and , then return yi.1 and sg. (There is a
difference here with respect to the previous version. In the previous version we required
this first s, to satisfy . Do we need this? There is a relation between satisfying
and satisfying (??). We should check this latter.

Step 4. Re-define y1 = yi°, choose dy € R™ such that ||dp| = 1, and set £ < 1.

Step 5. Compute a quasisecant vector vy € R" using xy, 7, d¢_1, and the function f(z,ypi1)-
This is not exactly Bagirov. Given the direction d, we should use his algorithm below to
compute the descent direction s; and the corresponding quasisecant vy.

Step 6. If £ =1 then define v, = vy. Otherwise, define vy as the point in the segment [vy, Up_1]
that is closest to the origin in the Euclidian norm.

Step 7. If ||v/|| < § then return y1; and s = 0.
Step 8. Compute dy = —vy/ |||

Step 9. If B
flar +vde, yrr1) < f(@r, Yrr) — 6|06 (32)

then return 1,1 and s, = vd.

Step 10. Set ¢ < ¢+ 1, and go to Step 5.

4.5 Gradient sampling

The optimization algorithm presented below is based on [37]. We present the algorithm with
nonormalized search direction, other options are possible, see [37]. Maybe we can work with
limited Armijo line search, procedure 4.3 in the original paper? Assume that f(x,y),
for all y € Y is locally Lipschitz and continuously differentiable on an open and dense set D.
Algorithm 1 Let @« > 0 and 0, > 0 be given (small) constants independent of k. Let
B,7 € (0,1) be line search parameters, reduction factors 7,0 € (0,1]. Let m > n + 1 be the
sampling size. Assume that d; > d,¢ > € and zp € D are given.
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Step 1. Choose yi+1 and compute g = V f(Zk, Ypt1)-

Step 2. If ||gx|| < ¢ and g < € stop.

Step 3. If sp = —vgi satisfies and and x + s € D then return yi1 and sg.
Step 4. Redefine yi11 = y;°. Denote f(x) = f(x, yp+1)-

Step 5. Sample {z;}/"; uniformly and independently from B(xzy,e). If {x3;}", ¢ D, then
stop. Otherwise set Gy, = co{V f(xx), Vf(zk1,..., Vf(2km)}. Find

= a i 33
gk rg;relgi!\g!\ (33)

Step 6. If ||gi|| < 9, e < & stop.

Step 7. If ||gk|| < dk set 0 = 00k, ex = nek, and goto Step 5. Otherwise, set dx11 = Ik, Ex+1 =
Ek and dk = —0k-

Step 8. Line search: Find the smallest j = 0, 1,... such that for 75 = 37 there holds
Fl@p + wdr) < f(xr) — amellgel®. (34)
Step 9. If xy + yxdi € D set xp1 = x + Y dg. Otherwise let 11 € D be any point such that

flapsr) < flzn) — ovellgel? (35)

and
|z + yrde — Tq1|| < min{yg, ex | dl]- (36)

Return s = xx4+1 — = and yg41.

5 Numerical experiments
6 Conclusions
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