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In this paper we consider nonconvex conic optimization that covers Standard Nonlinear Programming,
Semidefinite Programming, Second Order Cone Programming. To the dual Lagrangian problem, we
associate a relaxed primal convex problem, and give bounds for the duality gap. Then we propose
a proximal extension of the column generation method of Dantzig-Wolfe algorithm (PECGM) which
provides these bounds if we suppose in addition Slater’s condition. Finally new applications are given
in order to make implementable the step of PECGM for which a nonconvex program is supposed to
be solved numerically.
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1. Introduction

Let Q be a nonempty compact set in IR" and let f,f; : Q@ — IR, i = 1,...,m, be a
collection of continuous functions on ). Consider the standard nonlinear problem

(Pst) wvp, =min{f(z) |z € QNE} with E={z| fi(x) <0, i=1,...,m}.
To (Py;) we associate the usual dual Lagrangian

(Dst) vp,, =sup{f(u) | u > 0},
where

L(z,u) = f(x) + Zuzfz(:c) and 6(u) = min{L(z,u) | z € Q}

are respectively the usual Lagrangian and the associated dual functional.

The starting point of this paper is the article of Magnanti, Shapiro, Wagner [12] where
the motivation of these authors is related to the fact that the optimal value vp,, (<
vp,,) of the usual Lagrangian dual problem of (Py) is useful for analyzing nonconvex
problems, despite the duality gap. A large number of applications can be found in
management science as multi-item production control, resource constrained network
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scheduling, cutting stock, multi-commodity flows. This motivation led the authors of
[12] to provide a very important formula through the equality

vp,, = Ve :=1Inf{¢ | (£,0) € W}, (1)
where W is the convex hull of the union of the epigraphs of f, f;, i =1,...,m over Q.

Analyzing this formula they showed that the extension of the column generation
method of Dantzig-Wolfe [6] (in short ECGM) is a natural algorithm for providing
a dual sequence with values converging to vp,,, even in the non convex case. Let us
briefly review ECGM.

At iteration k this algorithms solves the master linear program in the variables Aq, A,
c Ak

k k
(Pk) af = min {Z )\Jf(l’j) ‘ Z)\]fl(lﬂ]) S 0, 1= 1, o,
i=1 =1

k
doa=1, )\jzo,jzl,...k},

=1

where the points z; € @) for j = 1,..., k have been generated previously. At this step
the algorithm provides also an optimal solution u* of the usual dual linear program
associated to (Py) and proceeds by solving

Tpy1 € argmin{L(z,u") | = € Q}. (2)

Then adding the column x,; to the points z;,7 = 1,...,k the process is iterated by
replacing k£ by k + 1.

The present paper opens several important questions. First, the fact that vp, = v,
does not indicate clearly what are primal variables as usual in any duality theory. Also
it is of interest to know if the infimum in formula (1) is attained and to know more if
possible, about the primal optimal set. This will be studied in Section 2.2.

The second question is the following. Can we obtain anything better than formula
(1), more precisely an upper estimate of the duality gap vp, —vp,,? As an immediate
consequence of the results obtained in Section 2.2, we will give a positive response to this
question in Section 2.3 when () is convex and when the functions f;, + = 1,...,m are
convex. This will be obtained by using the notion of lack of convexity of an extended
real valued function introduced by Aubin and Ekeland in [2]. After extending the
definition of duality gap for nonconvex functions f; as in [2], we will also derive as an
immediate consequence a result similar to Theorem C in [2], but with other conditions
on the data. Furthermore if we suppose in addition Slater’s condition we will be able
to obtain those theoretical results by using ECGM which provides a primal bounded
sequence {y*} giving limit-points y., satisfying these duality gap bounds. This will
be the object of Section 3, and we will emphasize that in [12], there are no results
concerning the convergence of a primal sequence generated by ECGM.

The third question concerns the computation of z4,; in formula (2). Indeed this con-
cerns a nonconvex problem, which is in general impossible to solve by an implementable
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algorithm. So the third question is: can we exhibit some large classes of nonconvex
problems, for which ECGM or some variant can effectively compute a point x4
satisfying (2)? To answer to this question which was not investigated in [12], we will
propose in Section 3, a proximal variant of ECGM called in short PECGM where
(2) is replaced by

Tpi1 6argmin{L(x,uk)—F%||$—yk||2 | xEQ}, (3)

where ¥ and v > 0 are suitably chosen. In Section 3, Q will be supposed to be convex,
and if the data f, f; are convex on @ and v > 0, we will show that the sequence 3" is
bounded and that all limit points are optimal solutions of P,;. The advantage of using
PECGM instead of ECGM is that the objective function in formula (3) is, as in the
proximal method, strongly convex, which provides subroutines for computing xx.; in
principle more efficient. Furthermore in the nonconvex case we will enlarge the set
of applications by considering semi-convex functions used in particular in numerical
methods for other purposes by [9], [5] with some v > 0 well chosen. This will be done
in Section 4.

Finally, if Standard Nonlinear Programming covers numerous applications, neverthe-
less there are real-life models that cannot be covered by Py, in particular Semidefinite
Programming (SDP) and Second Order Cone Programming (SOCP), which have been
widely developped these last three decades. It appears that we can extend all the
above questions, and responses as well PECGM in a more general framework called
nonconvex conic optimization, containing SDP, SOCP, and Standard Nonlinear Pro-
gramming. This will be done in the whole present paper and is new to the best of our
knowledge.

2. Theoretical results

2.1. Preliminaries

In this paper we identify every Euclidean linear space of dimension m with IR™ endowed
with the usual inner product: (z,y) = > 1" ;.

For example, let S™ denotes the set of (m,m) symmetric matrices. In this case by
identification the inner product is the Frobenius inner product

(x,y) = tr(zy), where tr(x) is the trace of .

Let K be a pointed closed convex cone in IR™ with nonempty interior int(X). Such a
cone defines a partial ordering as follows

a=<gb=b—a€K, a<gb=b—ac€int(K),

and we refer for the definition and the basic properties of partial ordering to [3], Chapter
2. We note also a =g b if —a <g —b and a =g b if —a <x —b. The partial orderings
we are especially interested in correspond to the three fundamental cones

K1 = IR,T,

Ky := ST = {x € ™ semidefinite positive},
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Ky:=1L"= {x e R™ |z, > \/x%, 4o+ xfnl} , the second order cone.

Indeed they are the pillars for the standard nonlinear programming, semidefinite pro-
gramming (SDP), second order cone programming (SOCP).

Let K, = {z € R™ | (z,y) > 0 Vy € K} the (non negative) polar cone of K. Since dual
multipliers will belong to K, it is important to have a characterization of its elements.
Then it is worthwhile to note that for K = K;, 1 = 1,2,3 we have

K = K,. (4)

However there are other cones which are pointed closed convex with nonempty interior
and for which a characterization of K, is available. This is the case of cones of non-
negative polynomials on an infinite interval, or on a semi-infinite interval, or on a finite
interval, or for polynomials on a finite interval and trigonometric polynomials where
such properties and characterizations have been given by Nesterov ([13], Section 3).
A particular interesting cone is the cone of non-negative trigonometric polynomials
based on coskt, k € N for t € [0,7], since it has been identified to be the cone of
finite autocorrelation sequences (see [1]). As shown in [1] problems where some of the
variables are constrained to be finite autocorrelation sequences arise in signal processing
and communications with applications in filter design and system identification.

Finally since a set K C IR"™ is a pointed closed convex cone with nonempty interior if
and only if the set K, is so (see [3], Corollary 2.3.1) then K, induces a partial ordering
allowing the notation a =g, b, for elements a,b € IR™.

For the rest of this paper K will be a pointed closed convex cone with nonempty
interior, ) a nonempty compact subset of IR" and F': ) — IR™ a continuous function
on Q, with F(z) = (fi(x),..., fm(x)). For such K, if @ is supposed to be convex we
recall that F' is said to be K-convex on () if

F()\l'l + (1 — )\)xz) — [)\F(.Tl) + (1 — )\)F(I’Q)] j[{ 0 VA& [O, 1], v%‘l, To € Q
By definition of K, and from [14], Theorem 13.1 this is equivalent to say that for each
u € K, the function x — (F(z),u) is convex on Q).

When K = IR, this is equivalent to say that each component f;, i = 1,....m
is convex on ). When F' is affine on IR" then obviously F' is K-convex on Q. If
F(z) = Y gi(x)A; with A; € K, g; : Q — IR convex on Q, then F is K-convex on
Q. When K = ST* examples can be found in the literature, (in particular [3], Chapter

4) as X2 defined on S™ or X*X defined for X € IRP*? or —v/X defined and K-convex
on ST

2.2.  Duality Results

Let B :={z | F(z) 2k 0}, C=QNE, and let f: Q@ — IR continuous on Q. In this
paper we will consider the nonconvex conic problem

(P) wvp=min{f(z) [z eC},

for which the standard problem P,; defined in the introduction is a particular case.
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To (P) we associate the usual Lagrangian dual

(D) vp = sup{f(u) | u =k, 0},

where

L(z,u) = f(x) + (u, F(z)),  0(u) = min{L(z,u) | z € Q}

are respectively the usual Lagrangian and the dual functional.

The aim of this subsection is to answer to the first question asked in the introduction.

Let us denote by

C(Q), the Banach space of real-valued continuous functions on @, equipped with
the max norm || f|| := max{|f(z)| | z € Q}.

M(Q), its topological dual linear space, i.e., the Banach space of finite signed Borel
measures on (@, ), where B is the Borel sigma-algebra of @) equipped with the
norm given by the total variation of the corresponding measure. Thus the linear
spaces C(Q) and M(Q) are in duality with the duality bracket

[h, o] = /Qh(m)da(x), Vh e C(Q) Yo € M(Q).

M (Q), the positive cone of M(Q), i.e., the set of non negative finite Borel mea-
sures o on (@, B) with ||o]| = 0(Q).

w* 1= o(M(Q),C(Q)) the associated weak™ topology, i.e., the coarsest topology
on M(Q) for which ¢ — [h, o] is continuous for each h € C'(Q).

P(Q), the set of probability measures on (Q, B), i.e.

P(Q) ={0ce M.(Q) | 0(Q) = 1}.

0., the Dirac measure concentrated at x € Q.

F(Q) = co{d, | © € Q}, i.e., the set of finite convex combinations of Dirac measures
concentrated on points x € Q.

Fm+2(Q), the set of finite convex combinations of at most m + 2 Dirac measures
concentrated on points x € Q).

[F7 U] = ([flag]’ R [fmaa])

We recall that the separability of C'(Q)) entails that the w* topology is metrizable and
that the closed unit ball in M(Q), B* = {oc € M(Q) : ||o|| < 1} is weakly* compact
and weakly* sequentially compact.

We recall also the fundamental result of Rogosinsky [15], Lemma 6.3 [8].
Lemma 2.1. Set

Ry:={nelR" | 3o eP(Q): n=I[Foal}, (5)
Ry:={neR™|3JoeF(Q): n=I[F o]} (6)

Then Rl = Rg.

Now let us consider the following minimization relaxed convex problem

(PR) wpr=1inf{[f,0] | 0 € P(Q) : [F,o] <k 0}. (7)



726 A. Auslender / A Proximal Extension of the Column Generation Method to ...
Lemma 2.2. The infimum for (PR) is attained for some o € Fp12(Q) and vpr < vp.

Proof. From the properties of the ball B* it follows that P(Q) is a weakly* compact
convex set, so that the feasible set of (PR) is weakly* compact and convex. Since
the objective function is weakly* continuous, then the infimum is attained for some
o € P(Q). Using Lemma 2.1 this implies that the infimum is attained for some
v € F(Q). Using Carathéodory’s Theorem it follows that v € F,,,2(Q). Furthermore
since 6, with x € Q N E is feasible it follows that vpgr < vp. O

Now let us consider the dual (DR) of (PR). For this we introduce the associated
Lagrangian defined on M(Q) x IR™ by

Lr(oyu) = [f(), o] +([F(-),0l,u) = [f(-),0] + [(F(),u), 0] = [L(-,u), 0],
and then

(DR) wpr =sup{lr(u) | u =g, 0}, with Og(u) = ig(fQ) Lg(o,u).
S

Theorem 2.3. For each u =g, 0, Og(u) = 0(u), vpr = vp.

Proof. Since L(.,u) € C(Q), then S(u) := argmin,c, L(z,u) is nonempty. Then for
each = € S(u) we have 0(u) = L(z,u) < L(y,u) Yy € Q. As a consequence we get

O(u) < [L(-,u),0] Vo€ P(Q),

so that
which obviously ends the proof. O]
Lemma 2.4. Let

T:={(&n) eR™ |30 P@): £>[f 0l n=x [Fa]} (8)
Then T is a closed convex set.

Proof. We note first that the maps 0 — [F, 0|, 0 — [f, o] are linear. As a consequence
the convexity of T" follows from the fact that P(Q) is convex, and since P(Q) is weakly*
sequentially compact it follows obviously that T is closed. Il

The following theorem which says that vpr = vpgr can perhaps be obtained by using
some general convex duality theory for infinite dimensional locally convex linear spaces,
but in fact with Lemma 2.4, we do not need such a theory. The proof is very simple
with only arguments in finite dimensional spaces. Indeed it is enough to follow the
classical proof given in finite dimensional spaces when K = IR'}" by replacing only the
nonconvex closed set

Z={Emn)eR™ |3xeQ: £ f(x), n=k F(x)}, 9)

by the closed convex set T
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Theorem 2.5. vpr = vppg.

Proof. Obviously vpr > vpgr, and we have only to prove that for any € > 0 there
exists u¢ =g 0 such that vpr < 0(u) + €. Thus let € > 0, and set v, := vpr — €.
Since (ve,0) ¢ T, it follows from Lemma 2.4 that there exists an hyperplane separating
strongly (ve,0) from T, i.e., there exist (u§,u) € R™"!, not equal to 0, and o € R
such that

ugue < o < gl + (u,m) V(€ n) eT. (10)

Let us fix (§,n) € T associated with ¢ in formula (8), and let us prove that
(ug,u) € Ry x K,. (11)
Suppose the contrary, then there exists some v = (vg,v,) € IRy X K such that
voug + (u,vy) < 0. (12)
For each A > 0, since (§ + Avg,n + Av,) € T, it follows from (10) that
ugve < a < ugé + (uf,n) + Nugug + (us, vs)].

Then using (12), with A — oo we get a contradiction. Since for each =z € @,
(f(x), F(x)) € T, then from (10) we obtain

ugve < a < upf(x) + (u, F(x)), Vo e Q. (13)
Let us prove now that uf # 0. Indeed in the contrary case it follows from (13) that
0 < ka < (ku, F(z)), Vre@Q, Yk > 0.

Thus if we set ug := ku®, then L(x,u;) > f(x) + ka for all x € @, so that using
Theorem 2.3 we get

vpr > vpr > O(uy) > f(y) + ka where y = argmin f(z).
z€EQ

Passing to the limit with £ — oo we get a contradiction.

Now we may suppose without loss of generality that u§ = 1. Then using (13) we get

vpr — € 1= v < min L(z,u) = 0(u),
T€Q

and thus the theorem is proved. Il

Let co(Z) be the convex hull of Z and let us consider the optimization problem

(Fe) ve=mf{g ] (£0) € co(Z)}. (14)

A main result proven by Magnanti, Shapiro, Wagner ([12], Lemma 2.2) was that vp =
v, for the standard case. As we shall see now, this result can be obtained for the general
case with something more, as a direct consequence of Theorem 2.5 and Lemma 2.2.

Corollary 2.6. v. = vp = vpg. Furthermore the infimum in (14) is attained.
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Proof. From Lemma 2.2, there exists v, € F,,12(Q) an optimal solution of (PR), i.e.,

there exist
m+2

E€Q, N =0, i=1...m+2 with Y A\ =1,

i=1

such that
m-+2
i=1
and

m+2 m+2

=[f,m] = ZAf =vpr, 0= [Fn] = ZAM =<K 0

Thus (£*,0) € co(Z) so that v, < vpr. But since {(£,0) € co(Z)} C {(£,0) € T} it
follows that vpr < v, so that vpg = v, and the infimum in (14) is attained at £*. O

2.3. Bounds for the duality gap

We suppose now for the rest of the paper, that @) is convex. When K = IR'}" bounds for
the duality gap were obtained by Aubin and Ekeland [2]. For this purpose the authors
introduced the notion of the lack of convexity:

Definition 2.7. Let f be a real valued function defined and continuous on @, the lack
of convexity of f (on @) is the number

q

p(f _Sup{ (Z)\xl>_z)\lf(xl)‘q€j\/7 xier )‘1207
i=1
i=1

Obviously we have

0<p(f) <400, p(f)=0% fisconvexon @,  p(f+g) <p(f)+p(g).

Clearly such a notion is not appropriate for defining the lake of convexity of F' related
to a general partial ordering defined by K except if K = IRY'. Then we will restrict for
the following our study to nonconvex conic problems where

K=]][K:, F(z)=(F(x),...,Fx) with F(z) € K;, i=1,...,1

Each K; is supposed to be a pointed closed convex cone of IR™ with nonempty interior
and Y.'_, m; = m. Obviously K, = []._,(K;). and

a:(al,...,al) ij:(bl,...,bl) 1ffaZjKLbl‘v’z:1,,l
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In order to define the lack of convexity of F' related to Kwe will use the following
assumption

(H) for each i F; is K; — convex on Q when Kj is not equal to IR".

With this assumption we are leading to the following definition:

Definition 2.8. Let 0,,, be the vector zero in IR™. Set p(F;) = 0,,, if K; is not
equal to IR and p(F;) = (p(fi),...,p(f},)) otherwise (f7, j = 1,...,m; being the
components of F;). Then we define the lack of convexity of F' (related to K) as
p(F) = (p(F),....p(F))

We are now able to give bounds for the duality gap:

Proposition 2.9. Suppose that Assumption (H) holds. Then there exists z* € Q such
that

f@) <vp+p(f),  F@@") 2k p(F). (15)
Proof. From Corollary 2.6 there exist

m—+2
B EQ, N =0,i=1...m+2 withY X\ =1,

i=1

such that
m—+2 m+2

Let z* = Z?:{Q Aix;. Then z* € @ and from Definitions 2.7 and 2.8 and using
componentwise Assumption (H) we get

m—+2

> () = @) +

m—+2

> Aif(wi) = f(:c*>] > f(a") = p(f).

and
m—+2 m+2
> ONF(xi) = F(a®) + | Y ANiF(x;) — F(z*)| =k F(z*) — p(F).
i=1 i=1
As a consequence, using relations (16), inequalities (15) follow. O

Now in the following section we will show how such an x* can be obtained by the
proximal extension of the algorithm under the supplementary assumption that Slater’s
condition holds.

3. A proximal regularization version of the column generation method

For the rest of this paper we suppose that Slater’s condition is satisfied, i.e.,

JFeQ: F(#) <k 0.
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We present now our algorithm denoted by PECGM which is a proximal extension of
the column generation method.

PECGM: Let v > 0, and let {¢} be a sequence of non negative reals such that
limg o €, = 0. Start with z; = # and compute the sequence {zy, y*, u¥} inductively
as follows.

Suppose calculated z1, ..., xg, then

Step 1: Compute A* = (A}, ..., \F) optimal solution of the linear conic program

k
(Py) 1 ag :min{ZAjf(xj) |A=(A1,..., ) € TkﬂSk}

with
k k
Ty = {A| > NF()) jKO}, Sy = {A Y N=1,42>0 jzl,...,k}.
j=1 j=1
Set
k
Yt = Z/\?l‘j.
j=1
Let
k
Le(Au) =Y NL(zj,u),  Op(u) = min{Lg(A,u) | A € Si}.
j=1

Compute an optimal solution u* of the dual (Dy) of (B):
(Dy): Br =max{0y(u) | u € K.}.

Step 2: Compute zj1 by the relation
Tpy1 € Q, L(a:k+1,uk)—l—%|]xk+1 —yF)? < L(:v,uk)+%|]x—yk|]2+ek, Ve e Q. (17)

Remark 3.1. The algorithm is well defined. Indeed since the feasible set of (Py)
is compact then A* exists. Furthermore since z; satisfies Slater’condition then A =
(1,0,...,0) satisfies Slater’s condition for the linear conic program (Fy), and it follows
from classical duality results that u* exists and oy = ;. Finally since @ is compact,

argmin, e, L(z, u®) + %Hx — y*||? is nonempty and there exists at least a point x4

satisfying (17).
Remark 3.2. Obviously we have
() = min{ L(z;,0) | =1, k} > Oypn () > 0(u). (18)

Theorem 3.3. i)  The sequence {xy, y*, u*} is bounded.
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it)  Suppose that v = 0. Let o, := Zle i, where &, is the Dirac measure concen-
trated at x;. Then there exists at least a weak® limit point of the sequence {o}}
and each weak® limit point of this sequence is an optimal solution of the relaxed
problem (PR), while the limit points of the dual sequence {u*} are optimal solu-
tions of (D). Furthermore if Assumption (H) holds, then each limit point Yy of
the sequence {y*} satisfies

Yoo €Q, F(yoo) 2x p(F),  f(yoo) < vp + p(f). (19)

If in addition f is convex on @) and F' K-convex on @), then each limit point of
the sequence {y*} is an optimal solution of (P).

iii)  Suppose that v > 0 and that Assumption (H) holds. Then each limit point y. of
the sequence {y*} satisfies

yoera F(yoo) ij<F)a ]:17am7 (20)

and N
Flys) < F@) + 2l =yl + (), V2 EC (21)

Furthermore if we set v(C') := max, ,ec ||z — 2|, then when F is K-convex on
Q) we have

U € C, flyeo) < vp+ 20(C) + (). (22)

Finally, iof f s convex on Q) and F' K-convex on (), each limit point of the sequence
{y*} is an optimal solution of (P).

Proof. i) Since ay, = [y, it follows from (18) that

k
O(u*) <Y N f(x:) = B < Lz, ub), j=1,... k. (23)
=1

Using the definition of the lake of convexity we get from (23)

fW") < Lz, u) +p(f), j=1,....k (24)

Since y* € Q, it follows that the sequence {y*} is bounded and there exists a constant
L such that |f(y*)| < L, Vk. Using relation (24) for j = 1 we get

(=F(z1),u*) < f(z1) + p(f) + L. (25)

Let us prove now that the sequence {u*} is bounded. In the contrary case there would
exists a subsequence such that

uk:

lim  |[u*|| = 400, lim

[y hsaen |[ub]] — 0 with |]uf| (26)

Dividing both members of (25) by ||u*|| and taking the limit we get

(F(xy1),u) > 0.
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But since x; satisfies Slater condition, it follows from (26) and Proposition 8.29(a) [14]
that (F(x1),u) < 0, a contradiction.

Finally the sequence {z;} is also bounded since @ is compact and the first statement
is proved.

Let now g4, be a limit point of the sequence {y*} and let {y*}rex, {uF}rex, {Tri1trex
be subsequences converging to Y., € @, U =k, 0, Too € Q. Let j be fixed in (24).
Then passing to the limit in (24) we have

f(yss) < L(wj,uc0) + p(f), V. (27)
Passing to the limit in (27) and in (17) we get

Flgs) < Llwsstoe) + () Lo toe) < L) + 37 = yol* Va2 € Qs (28)

so that N
F(Yoo) < L(z, to0) + glle = yocl [ + (f), Vo € Q, (29)
and inequality (21) follows obviously.

i1) Suppose now that v = 0. Let j be fixed in (23). Since @ is continuous, passing to
the limit in (23) with k£ — oo it follows that

Passing to the limit with j = k+1, k € K, k — oo it follows that §(us) < limy_oo Gk <
L(Zoo, Uoo), and with the second inequality in (28) we obtain

0(“00) S L(xooauoo) = Q(UOO) S Up, U € K*a
so that
L(Z oo, Uso) = Ots) = klim Br, Uso € K. (30)
Using the first inequality in (28) it follows that

f(Yoo) < vp + p(f). (31)

Now since o}, € B* and since B* is weakly* sequentially compact, there exists at least
a weak® limit point of the sequence {0y }. Let ¢ be an arbitrary weak® limit point of
this sequence, then obviously o € P(Q). Furthermore (23) is equivalent to

O(u*) < [f,on] = Br < L(zj,uf) Vj=1,... k, (32)
while by definition of the set T} in the algorithm we have

[Fon] =Y NiF(x;) 2k 0. (33)

J=1

Passing to the weak* limit in (33), it follows that o is a feasible solution of (PR). Using
(30) and passing to the weak® limit in (32) we get

[07 f] = khm ﬁk = ‘g(uoo)a Uso € K*7
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which implies that o is an optimal solution of (PR) and u, and optimal solution of (D).
The fact that each limit point of {u*} is an optimal dual solution follows obviously.

Suppose now that assumption (H) holds, then since Z§:1 NF(x5) =k 0, it follows
from Definitions 2.7 and 2.8 and Assumption (H) that

F(y*) =k p(F).
Then passing to the limit it follows with (31) that (19) holds.

If we suppose now that f is convex on () and that F' is K-convex on Q, then from
the above inequality it follows that y,, € C' and then from (29) with v = 0 it follows
obviously that y, € argmin{f(z) | € C'}, which ends the proof of part 7).

Suppose now that v > 0 and that Assumption (H) holds. Since Z?Zl NeF () =k 0,
it follows from Definition 2.7, Definition 2.8 and Assumption (H) that

F(y") <k p(F).
Then passing to the limit it follows that (20) holds.

Suppose now that F' is K-convex on @, then y., € C' and (22) follows obviously from
(21). If in addition we suppose that f is convex on @, it follows that

oo € argmin { () + Jllo — yol* | 2 € .

Without loss of generality we may suppose that f is lower semicontinuous on the whole
space, so that the above inclusion is equivalent to say that 0 € I[f + ic|(yso), the
subdifferential at y,, of the sum of f and the indicator function of C. As a consequence
Yoo 1s an optimal solution of (P). O

4. Applications and Comments

First we will emphasize that PECGM concerns general conic optimization, that is not
the case for ECGM [6], [12] which concerns only Standard Nonlinear Programming.

When K = IR and when f, f;, i = 1,...,m are convex on ), the algorithm coincides
with the extension of the column generation method of Dantzig-Wolfe [6] given in [12],
with v = 0. However with v > 0, the master sub-program described in Step 2, is
a prox-regularization which consists of minimizing a strongly convex function on a
compact convex set ("simple"). From a numerical point of view, this has well known
advantages that are not shared for v = 0, and this variant is new.

Let us now consider the nonconvex case. In order to use Theorem 3.3 we must estimate
upper bounds of p(f) and p(F). Since for K; # R, p(F;) = 0, we have to consider
only bounds like p(f).

Then let SC(Q) be the set of functions g : @ — IR continuous on Q such that there

exists A(g) > 0 for which the function x — h(z) := g(x) + @HxHQ is convex on Q.
Such a class has been considered locally for theoretical results in nonlinear analysis
(see for example [14] and references therein) and more recently for numerical methods
(construction or/and convergence analysis [9], [5]). For such functions we have

pla) < p(h) + 22 (a2,
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If we set
A ‘=m 2 — mj 2
(Q) := max|[z[|" — min [lz[,

then we get

The class C?(Q) of twice continuously differentiable functions on Q belongs to SC(Q).
Indeed for f € SC(Q), set 7*(f) = min{\,in(V2f(2)) | € Q)}, where \pin (V2 f(2))
is the minimum eigenvalue of the Hessian of f at x and let

7(f) = max(0, =77(f)),

then f € SC(Q) with
A(f) =7(f).
More generally the set of functions g = h + f where h is convex on Q and f € C*(Q)
belongs to SC(Q) with
-
o) < "Pa)
In particular if f is quadratic i.e., f(z) = %;b’x)%—c, with A symmetric and A, (A) <

0 then we get

p(f+h) < —'A’”i’;(A)|A<Q>.

Now let us give examples where we can see that PECGM can be effectively imple-
mentable, a point which was not addressed in [12].

It is worthwhile to note first that the computation of (A¥, u¥) in Step 1 as solutions of
linear conic optimization problems can be done by efficient algorithms. If £ and m are
not too large, this can be done in polynomial time by interior point methods and we
refer in particular to the book of Ben-Tal and Nemirovski [3]. Otherwise this can be
done by variants of the accelerated gradient method of Nesterov that are particularly
efficient in this case. For more on this subject see [11].

In fact the main difficulty of the algorithm, is to compute xx,1 at Step 2 of iteration
k. Indeed the Lagrangian function is nonconvex in x on Q) in general. However an
€ optimal solution xyy; can be computed with a finite number of calculations in the
three following interesting cases.

Case 1. Q == {z : (Mx,z) < r} with M a symmetric positive definite matrix, K = R’
and all the functions f, f; are quadratic (f;(z) = (A;z+b;, x)+c¢;, f(x) = (Ax+b, z)+c).
In this case the objective function in Step 2 is quadratic, and the quadratic problem
can be solved by the trust region algorithm (see for example Sorensen [16]). In fact in
this case Ben-Tal and Teboulle [4] have shown that the subproblem is equivalent to a
convex problem which can be solved also efficiently in a different way.

r

In addition with v = 0, if set v = o ()

, we get from Theorem 3.3 the bounds

Yoo € Q7 fj(yOO> < ‘min(/\min(Aj)v())’Vv J = 17 -, M,
f(Woo) < wp + |min(Ain(A),0)|v.
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Case 2. F is K-convex on Q, and f € SC(Q). Then for v = A(f), the objective
function © — L(z,u") + ||z — y¥||* is convex and Step 2 is implementable. In this
case we have

A(Sf)

Yoo EQNE,  f(Yoo) <vp+ T(V(C) +A(Q))-

Case 3: Separable data. We can use now the fact that the algorithm is a decomposition
method.

Let K = IR, set v =0, let = (v,w) € R™ x IR", and suppose that

f(x):f()(x), f](x):gj<v)+h](w)7 jzoa]-v"'7mu Q:QIXQ27

where @);, 7 = 1,2 is compact convex and where for each j, g; : @1 — IR is convex
continuous on () while h; : @2 — IR is continuous on (). Suppose furthermore
that for each u € IR"" we have an implementable algorithm for solving the nonconvex
minimization problem

R(u) :  «a(u) = min <ho + Zulhl) (w).

wWEQR2

Then Step 2 is implementable and we have

k+1 __ (UkJrl
)

i+l = w*th), with " € ¢ — argmin (90 + Zufgz> (v),

vel i=1

whtl € ¢, — argmin <h0 + Z ufhz> (w).

wWEQR2 i—1

Let us give now two examples for which we are in such a situation.

Example 4.1. The functions h; are polynomial and ()2 is a ball or a box. In this
case we can use, when ns is small the polynomial time algorithms proposed in the field
of global polynomial optimization introduced by Lasserre (see for example [10] and
references therein).

Example 4.2. Suppose that Q)2 = {w : Aw < b} where A is some matrix (p,ns),
and that h;, j =0,1,...,m are concave. Then R(u) consists of minimizing a concave
function on a polyhedral set. Actually, this is implementable by Tuy’s type methods
[17], and also by the Falk and Hoffman’s method [17] but obviously in any cases only
when ny is very small (ny < 10).

Acknowledgements. 1 would like to express my gratitude to an anonymous referee for his
careful reading the manuscript and for his many useful comments.
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