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Abstract. We give a definition of the class of functions with a concave minorant and compare
these functions with other classes of functions often used in global optimization, e.g. weakly convex
functions, d.c. functions, Lipschitzian functions, continuous and lower semicontinuous functions. It
is shown that the class of functions with a concave minorant is closed under operations mainly used
in optimization and how a concave minorant can be constructed for a given function.
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1. Introduction

At the present time the widest class of objective functions considered in global
optimization consists of locally Lipschitzian functions. Many methods have been
developed for solving Lipschitzian optimization problems (see, for example, Ev-
tushenko 1972; Galperin 1988; Hansen and Jaumard 1995; Meewella and Mayne
1988; Nefedov 1987; Pijavskii 1967; Pintér 1996; Wood 1992, and many others;
see also Horst and Tuy 1996 and references therein). However, the efficiency of
these methods essentially depends on the estimation accuracy of the Lipschitz
constant. Some methods for the estimation of Lipschitz constants are given in
Strongin (1978), Sukharev (1989) and Pintér (1996). Nevertheless, the problem
of estimating a Lipschitz constant quite exactly is rather difficult itself.

Another class is formed by functions, which can be represented as a difference
of two convex functions. Such functions are called d.c. functions (‘d.c.’ stands for
the abbreviation of ‘difference of two convex’). A representation of a d.c. function
as a difference of two convex functions is usually called a d.c. decomposition. It
is known that each d.c. function is a locally Lipschitzian function. The inverse
statement is not always true (see Hirriart-Urruty 1985). Hence, the d.c. functions
form a very important subclass of locally Lipschitzian functions. The special struc-
ture of d.c. functions allows one to construct more effective global minimization
methods than those for Lipschitzian functions (Horst and Tuy 1996; Thach and
Tuy 1992; Tuy 1987). The main difficulty here is how to construct an effective d.c.
decomposition for a given d.c. function. A general theory of d.c. optimization in-
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cluding duality, minimization methods and different ways of d.c. decomposition is
described in Tuy (1995). Special d.c. minimization methods together with effective
d.c. decompositions and duality with zero gap for the so called low rank nonconvex
functions are described in Konno, et al. (1997) and Thach and Konno (1993). If a
given function f (x)is a low rank nonconvex function, then this means that)
is almost convex or convex in almost all variables. So, the underlying convexity is
the most important property here. Similarly, one can consider high rank nonconvex
functions or low rank convex functions, i.e. functions that are nonconvex in almost
all variables. It seems that in this case the most important and useful property is
concavity. For example, it is easier to find a global minimum of a concave function
over a simplex under a reverse convex constraint than to find a global minimum of
a convex function over the same feasible set.

In this paper we study functions that can be expressed as the maximum of a
family of continuous concave functions:

£ () = maxe(x. y). (L.1)

whereR C E" is a compact set and(x, y) is a continuous function which is
concave inx.

Similar approaches were developed earlier by different authors (see Baritompa
1994; Baritompa and Cutler 1994; Breiman and Cutler 1993). Dolecki (1978) tried
to develop a duality theory based on representation (1.1) under some additional
(and restrictive) assumptions.

Here we describe only practically implementable approaches. In Bulatov (1987),
extensions of cutting plane methods from concave minimization to minimization
of functions of type (1.1) were given. The most similar approach was described in
Norkin (1992). In our paper we present some new results partly connected with the
investigations of V. Norkin. The concept of a support function was introduced in
Zabotin and Khabibulin (1975) in order to develop general optimality conditions
for constrained extremal problems. A survey of approaches based on representation
(1.1), wherep(x, y) is not concave inx is given in Avriel et al. (1988).

The paper is organized in the following way. In Section 2 we give the definition
of functions with a concave minorant and compare them with other classes of
functions. Section 3 describes how a concave minorant can be constructed for a
given function. Section 4 is devoted to minimization of functions with a concave
minorant over a compact set. In Section 5 we show how a dual lower bound can be
used for the problem described in Section 4. Section 6 contains several examples
showing different properties of special concave minorants.
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2. Definition and comparison with other classes of functions

Let a setR C E” and a real valued functiofi(x), f: R — E* be given.

DEFINITION 2.1. A function f(x) is said to have a concave minorant 8nf
there exists a functiop(x, y), ¢ : E" x R — E*, continuous inx for any fixed
y, such that

1. ¢(x,y)is concave irx;
2. f(x) 2 e, y) Y, y)eRXR, (2.1)
3 fM=9¢0(,y) VYyeR. (2.2)

The functiong(x, y) is called a concave minorant gf(x), constructed at the
pointy € R. The set of all functionsf (x), f : R — E?, which have a concave
minorant onR is denoted byC M (R) and each functionf € CM(R) is called c.m.
function onR.

Below we assume tha&® C E” is a compact set. The functional claS3/(R)
is quite large, since it is not difficult to see that any Lipschitzian funciiém) is
also a c.m. function with

p(x,y) = f(y) = Lllx =yl (2.3)

where L is the Lipschitz constant.
Let f € CM(R) with the concave minorami(x, y). Then obviously

f(x) = maxe(x, y). (2.4)
YER

Sincep(x, y) is continuous inx, then due to representation (2.4)x) must be a
lower semicontinuous (l.s.c.) function as an upper envelope of a family of continu-
ous functions. Hence, we can formulate the following Proposition.

PROPOSITION 2.1.Every functionf € CM(R) is |.s.c. onR.

Thus, a c.m. function is a I.s.c. function which can be considered as a pointwise
maximum of a family of continuous concave functions. Then the question arises:
what is the difference between a c.m. function and a l.s.c. function? The following
example shows, that not every I.s.c. function is a c.m. function.

EXAMPLE 2.1. Define orR = [0, 2] C E* the univariate functiory (x)

Flx) = 1—V1—x2 0<x<1
T l2-V1-(x-22, 1<x<2
It is not difficult to see, thatf (x) is I.s.c. onR, but it is impossible to construct

a concave minorant of (x) at the pointy = 1. Hence, there are some ‘points of
dissimilarity’ between ¢.m. and I.s.c. functions.
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DEFINITION 2.2. LetR C E" be a compact set anfi(x) a l.s.c. function orR.
The pointy € R is called a c.m. point of (x) if f(x) has a concave minorant at

y.
Let us introduce the following set:
dom(f,R) ={x € R: f(x) < 400}
and let us denote byl D the closure of a seéd C E".

THEOREM 2.1. The set of all c.m. points of a |.s.c. functigirix) on R is dense
indom(f, R).

Proof. Recall that a sef is dense in a seB if c/A O B. Denote byM the set
of all c.m. points of f(x) onR. Lety € dom(f, R). To prove thaty € c/M we use
the Ekeland Theorem (Ekeland and Temam 1976) which states the following. Let
for some point; € R ande > 0 the inequality

f@ <inf{f(x):x € R} +¢ (2.5)
be fullfiled, then for any. > O there exists a point € R, such that

f) < f(2), (2.6)

Iz —vll < & @2.7)

and for allx € R we have
&
FO+(5) Ik = vl > f ).

Sincey € dom(f, R) then inequality (2.5) holds fof = y ande = f(y) —
inf{ f(x) : x € R}. Due to the Ekeland Theorem for ahy = 1/k there exists the
pointv* € R, such that

ly = v*Il < A, (2.8)

f)+ (%) Ix — o > f5), VxeR (2.9)
k
It follows from (2.9) that at each poinf the functionf (x) has a concave minorant
o) = f05) (f) v — ol k=12....
k

Hence,v* is a c.m. point off (x) on R. By virtue of (2.8) pointy is the limit point
of the sequenc&*} of c.m. points, so e cIM. O

Thus, an arbitrary I.s.c. function oR has a concave minorant almost every-
where and iff (x) does not have a concave minorant at some poiiR, then due
to (2.6), (2.7) there exists a c.m. point R, ‘not far fromz’, with a possibly less
functional value. From (2.8) and (2.9) we can draw the following conclusion.
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PROPOSITION 2.2. Every local minimum of a l.s.c. function over the compact
setR is a c.m. point.

Now we can say that there is a very close relationship between c.m. functions
and l.s.c. functions. For a c.m. function we have the max representation (2.4). How
strongly can it be destroyed when we move from a c.m. function to a l.s.c. one?
The following result is in fact the Korovkin theorem proved in Kutateladze and
Rubinov (1976).

THEOREM 2.2. A finite functionf : R — E?, is |.s.c. on a compact s if
and only if it can be represented as the upper envelope (pointwise supremum) of a
nonempty family of continuous concave functipgs, y), y € Y :

f(x) = supep(x, y). (2.10)
yeY
O

From the aforesaid, we can conclude that the difference between a c.m. function
and a l.s.c. function is exactly the difference between the operations max and sup
over a family of continuous concave functions.

Now we can also see an analogy between l.s.c. convex functions and I.s.c. func-
tions. Both are obtained as pointwise supremums of some auxiliary families of
continuous functions : for I.s.c. convex functions it is the family of affine functions
and for l.s.c. (nonconvex) functions it is the family of concave functions.

Let us now see how we can move (more or less gradually) from the convex |.s.c.
functions to the I.s.c. functions.

Ouir first step leads to the so-callpeconvex functions (Vial 1983).

DEFINITION 2.3. Letf : D — E* be areal valued function on a convex subset
D of E". f is said to bep-convex if there exists some real numhersuch that
Vxl, X2 € D, VA e [O, 1]

FOx1+ (1= 2)x2) < Af(x1) + (L= 2) f(x2) — pA(L = A)[lx1 — xal|.

if o > 0, the function is said to be strongly convex;
if o = 0, the function is convex;
if p < 0, the function is said to be weakly convex.

We are interested in the third (nonconvex,< 0) case, i.e. in weakly convex
functions. The following two results are important for our consideration (for the
proofs, see Vial 1983).

PROPOSITION 2.3.A function f : E* — E%is p-convex if and only if for any
x € E" there is somé& < E" such that

F) > fO)+ET(x —y) +pllx —yl% VyeE"
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Hence, a weakly convex functiofi(x) is a c.m. function with the minorant

e, y) = fO) +E (x —y) +pllx —yI% p <O. (2.11)

Therefore, a weakly convex function is an upper envelope of the family of concave
functions and each concave auxiliary function is of the type (2.11).

From the following statement we can see also how much convexity was ‘lost’ in
the movement from convex functions to weakly convex functions.

PROPOSITION 2.4.A function f : E* — E'is p-convex if and only if there
exists a convex functidn(x), 4 : E" — E?* such that

@) =hx) + plx|? (2.12)

We still have the convexity property, but now in the two opposite directions, since
for weakly convex functions the constamtis negative. In other words we have
‘some amount’ of convexity ‘for’ and the ‘other amount’ of convexity ‘against’ and
this ‘negative amount’ of convexity is of a rather particular fopix||?, p < O.

Let us consider now the following generalization of the weakly convex func-
tions : in decomposition (2.12) we substitute the terjw||? by an arbitrary con-
cave function. In this way we arrive at the very important concept of d.c. functions.

DEFINITION 2.4. LetD C E" be a convex set. A functiofi : D — E'is called
d.c. onD if there are two convex functions: D — E', ¢ : D — E* such that

f(x)=pkx)—qx), Vx € D. (2.13)
A function that is d.c. orE” will be called a d.c. function.
The main properties of d.c. functions were studied in Hirriart-Urruty (1985), Horst

and Tuy (1996) and Tuy (1995). L¢t(x) be a d.c. function and the decomposition
(2.13) be known. From the convexity pix) it follows that the function

p(x,y) =p(y) +E (x —y) —q(x), & e€ipQy), (2.14)

wheredp(y) denotes the subdifferential pfat the pointy, is a concave minorant
of f(x) aty. Therefore, every d.c. function is a c.m. function.

Let us formulate analogue of Theorem 2.2 for d.c. functions. Consider the
following generalization of function (2.14)

Y, y) =c)'(x —y) +r(y) —qx), (2.15)

wherec(y) € E", r(y) € E!, y € Y, Y is some nonempty set angx) is a
continuous convex function. Note, that in the definitionidf, y) we use arbitrary
functionsr(y) andc(y). Taking the supremum af (x, y) overy € Y, we obtain

supy (x, y) = suple()’ (x — y) +r(y) — q(x)}
yeY yeY

= suplc(y)’ (x — y) +r(»} — q(x) (2.16)

yeY
=v(x) —g(x),
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where

v(x) = SUYD{C(y)T(x —y) +r(}
ye

is a convex function as the pointwise supremum of a family of affine functions.
Combining (2.14), (2.15) and (2.16), we have the following:

PROPOSITION 2.5.A functionf : E" — E'is a d.c. function if and only if
f(x) =supy(x, y),

yeY
wherey (x, y) is a function of type (2.15).

The next example shows that there is a gap between d.c. and c.m. functions.

EXAMPLE 2.2. Consider the following univariate function

1, x<0O
f(x)=140, x=0
2, x>0

It is easy to see that the function

min{l,x/y}, y <0

p(x,y) =10, y=0
min{2, 2x/y}, y >0

is a concave minorant fof (x). Hence, f(x) is a c.m. function, but not a d.c.
function, since every d.c. function is locally Lipschitzian (Hirriart-Urruty 1985)
and, therefore, continuous.

Denote by LigR, L) the set of all Lipschitzian functions defined on a compact
setR with the Lipschitz constant. We have already seen that egtle Lip(R, L)
is also a c.m. function. The inverse statement is not true (see Example 2.2). On the
other hand, since every l.s.c. function is ‘almost’ a c.m. function, some connection
between locally Lipschitzian functions and c.m. functions can be described by the
following proposition.

PROPOSITION 2.6.Let f : R — Elbeal.s.c.function o, f(x) > —oo, Vx €
R, R be a compact set. Then there exists a sequence of fungtion® — E*
such thatvx € R

Six) € f2(0) <.,

f = Jim i)

and f; € Lip(R), where LigR) = Uy .oLip(R, L).



86 OLEG KHAMISOV

The proof of this proposition can be found in Natanson (1977, Theorem 10, pp.
467-468).

Note that continuous functions as a subclass of |.s.c. function can be represented
as a pointwise supremum of a family concave functigiis, y), y € ¥, ¥ #
@#. The theorem below (Norkin 1992) gives conditions under which the pointwise
supremum of a family of concave functions is a continuous function.

THEOREM 2.3. Let functionf : E" — E* be representable as
f(x) = supg(x, y),

yey
wherep(x,y),y € Y,Y # @ is a family of equicontinuous concave functions.
Thenjf (x) is continuous. ]

Let us make some concluding remarks.

We started from a |.s.c. convex function, which is the upper envelope of a family
of affine functions. Then we saw that a weakly convex function is the upper enve-
lope of a family of concave continuous functions of the type (2.11). Substituting
the termp||lx — y||? in (2.11) by an arbitrary concave function we obtained concept
of d.c. functions. Only the linear part of the concave minorant (2.14) depends on
y. If the concave part also depends yarthen the upper envelope of the family of
concave equicontinuous functions is continuous and the upper envelope of a family
of arbitary concave continuous functions is lower semicontinuous.

In other words, if we may say that a convex |.s.c. function has a ‘positive amount
of convexity’. Then the weakly convex function still has a ‘positive amount of
convexity’, but it has some ‘negative amount of convexity’ (or some ‘amount of
concavity’), although of a rather particular form. For the d.c. function the ‘negative
amount of convexity’ is allowed to be of a rather general form. We say that for
the d.c. function ‘positive’ and ‘negative amount of convexity’ have equal rights of
‘existence’. For the continuous and I.s.c. functions we have information only about
the ‘negative amount of convexity’.

The gap between Lipschitzian and |.s.c. functions is (more or less) characterized
by Proposition 2.6.

In each case the connection with the concept of a c.m. function was shown.
From the practical point of view, c.m. functions are very general, but they can be
used in the situations when no additional information exept the c.m. property is
available.

3. Main properties of c.m. functions

Let a family of c.m. functions be given. We will say that an operation (e.g. supre-
mum, composition, etc.) preserves the c.m. property of the family of c.m. functions
if the result of the operation is still a c.m. function. The purpose of this Section is
to describe operations, which are often used in mathematical programming and
preserve the c.m. property.
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The next proposition follows directly from the Definition 2.1. We use the term
nonnegative combination to denote a linear combination with nonnegative coeffi-
cients.

PROPOSITION 3.1.Let c.m. functions (x), f;(x),i = 1,...,m be given. Then
the following statements are true.
(i) Any nonnegative combination of the functiofiéx) is a c.m. function;
(i) maxgi<nm fi(x) andminig;c,, fi(x) are c.m. functions;
(i) f(x) =maxo, f(x)}, f~(x) = min{0, f(x)} are c.m. functions.

Let us introduce the following:

DEFINITION 3.1. A functionf : E" — E'is called monotoneously nonde-

creasing if for anyx,y € E" such thaty, > y;,, i = 1,...,n, f satisfies
fF&x) = ).

If g1(x), ..., gm(x) are concave functions ot andh : E™ — E'is a monoto-
neously nondecreasing concave function, then the composite fungtion =
h(gi1(x), ..., gn(x)) is a concave function (Bazaraa and Shetty 1979). From this
property we easily derive

PROPOSITION 3.2.Letg; : E" — E, i =1,... , mandh : E® — E'be

c.m. functions. If for any fixed € E™ there exists a monotoneously nondecreas-
ing concave minorang, (x, y) of the functions, then f(x) = h(g(x)) is a c.m.
function.

Proof. Let ¢; (x, y) be concave minorants of the functioggx), i.e. M(x, y) €
E" x E"

g&i(x) Z¢i(x,y), i=1...,m, (3.1)

g =9¢0k,y), i=L....m (3.2)

and letg,(u,v), (u,v) € E™ x E™ be inu a monotoneously nondecreasing
concave minorant of(x). Denote byg(x) the vector functiong(x) = (g1(x),

. gm(x)) and byg(x, y) = (p1(x, y), ..., @u(x, y). ThenV(x, y)
Fx) =h(g(x)) = ¢n(g(x), g(y)) (3.3)
From the monotonicity of, and (3.1) we have
Pn(8(x), 8(¥) = en(e(x, y), 8(») = ¢s(x, y), (3.4)
whereg,(x, y) is a concave function continuous.in Similarly,

fO) =hE) =gy, g =@y, ¥), () =¢r(y,y). (3.5

Hence,¢((x, y) is a concave minorant of (x) and, therefore f(x) is a c.m.
function. O
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COROLLARY 3.1. Letf; : E" — E', i =1,...,k be c.m. functions. Then the
function

k
f) =) [maxo, (0}, g>1
i=1

is a c.m. function.

COROLLARY 3.2. Let go(r) be a positive univariate c.m. function. Then the
functionsln(go(?)), exp(go(?)), /(go(?)) are c.m. functions.

Propositions 3.1 and 3.2 describe quite general properties of c.m. functions. If
we have some (nonconvex) function how can we recognize whether this function
is a c.m. function and, moreover, if yes, then how can we construct its concave
minorant? We conclude this Section with a description of a rather wide subclass of
the class of c.m. functions and give rules for the construction of a concave minorant

for a function from this subclass.
DEFINITION 3.2. Ifafunctionf : R — E, R C E" satisfies

feCM(R), —f e CM(R), (3.6)
then f is called a c.m. symmetric function at

The set of all c.m. symmetric functions ad is denoted byCMS(R). If f
CMS(E™), then f is called a c.m. symmetric function. It follows from (3.6) that
for every f € CMS(R) there exist a functiop—(x, y), ¢~ : E" x R — E* con-
tinuous and concave inand a functionp™ (x, y), ¢* : E" x R — E* continuous
and convex inx, such that

¢ (x,») < f(X) <pT(x,y), Vx€ER, yeR, (3.7)

e (.Y =f» =90y, VyeR. (3.8)

Functiong™(x, y) is called a convex majorant and (x, y) is called a concave
minorant of the functionf (x). Because of Proposition 2.1 a c.m. symmetrical
function is continuous.

PROPOSITION 3.3.Letf e CMS(R)and f; e CMS(R),i=1,... ,m, m >
1, and R be a compact set. Then
() X" A fi € CMS(R), A € EY;
(i) f>e CMS(R);
(ii)) f1-f2€ CMS(R);
(vi) if f(x) >0,Vx € R, thenl/f(x) € CMS(R);
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Proof.Denote byy™ (x, y), ¢~ (x, y) a convex majorant and a concave minorant
of f(x) and byg;", ¢, (x,y) a convex majorant and a concave minorant of the
functions f; (x), respectively.

() It is not difficult to see that the function

D higr )+ Y kgt ()

i:A;>0 i:A;i<0

is a concave minorant and

Y ety + Y e (xy)

i:Ai>0 i:Ai<0

is a convex majorant 6§ ; A; fi (x).
(i) Since

[f(x) = fDWI? >0, Vx,yeR,
we have
F200 = 2f () f ) = 2
Hence, a concave minorant ¢f(x) can be determined in the following way:

- _2fme (x,y) = 20, f(») >0
vy = { 2f M@t (x, y) — fAy), f(y) <0 "

Since f (x) is continuous, there exist numberandb such that

a< f(x)<b, VxeR. (3.9)

From the convexity of functiog(z) = 2 we have for any fixed € [a, b]

g(t) <max{lsi(t), l2(t)}, Vit la,b] (3.10)
where
o  a?—12
I(r) =2 + —(t —1), (3.11)
a—t
) 2_ 72
(1) = i° + — (t —1). (3.12)

Let7 = f(y) for some fixedy € R. Then due to (3.10)

F20) = g(f () < maxly(f(x)), L(f (x))}. (3.13)
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Denote byK; = a? + f2(y), by K> = b?> + f2(y) and consider functions

[ PPO)+ Kt y) — fO). Ky 0
P y) = { 7200 + Kio (. y) — ). K1 <0 (3.14)

| 20+ KT (x,y) — F(), K2>0
pa(x.y) = { F200 + Koo~ (o y) — fO). K2 <0 - (3.15)

It is obvious, that functiong;, i = 1, 2 are convex inx for fixed y. Now, from
(3.11)—(3.15) we obtain that the function

Yh(x, y) = max{pi(x, y), pa(x, )}
is a convex majorant of 2(x).
(i) Since
(A1) + LWOP  [filx) = o))
4 4 ’

this statement follows from the proved statements (i) and (ii).
(vi) Let f(x) > OVx € R. Due to the convexity of functiog(r) = 1/t when
t > 0, we have

Jilx) - fo(x) =

1 1 N
g(t) > P ﬁ(z‘ —1),f>0. (3.16)

Substitutings by f(x) andf by f(y) we obtain
1 1 1
> T r2
VACIIE KGR A CY)
Hence, a concave minorant of (x) can be defined as

(f ) = f).

“(x,y) ! ! (@ () = f)
T (x, = — — X, — .
IO B EI0) R
The convex majorant™ (x, y) can be derived in a similar way. O

Note, that the proof of the theorem can be practically used to construct a concave
minorant for almost every c.m. symmetrical function given the minorants of the
underlying functions.

4. An approach to the global minimization of c.m. function over a compact
set

We introduce here the notion of a c.m. programming problem that is based on
the definition of a c.m. (c.m. symmetrical) function. Many other authors earlier
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considered approaches based on the representation of the objective function (as
well as of the constraints) as an upper envelope of some set of functions. In this
paper we consider only continuous concave auxiliary functions. A very similar
approach was described in Norkin 1992,

Consider the following mathematical programming problem

min f (x), (4.1)
g(x) <0, i=1...m, (4.2)
hi(x)=0,i=1....1, (4.3)
X €R, (4.4)

whereR C E"isacompactself,g; € CM(R),i=1,... ,m, h e CMS(R), i =
1,...,1L

Assume that the feasible set in (4.1)—(4.4) is nonempty. Since every c.m. func-
tion on R is l.s.c. onR and a c.m. symmetrical function oR is continuous,
the feasible domain in problem (4.1)—(4.4) is compact and due to the Weierstrass
Theorem problem (4.1)—(4.4) has a finite solution. We call this problem a c.m.
programming problem. Obviously, a c.m. programming problem can be highly
multiextremal.

First we consider a more simple case whega- 0, [ = 0 andR is convex. Let

xt, x?, ..., x* be some points iR. Then, it follows from (2.2) that
> ,x)) = , VxeR 4.
f(x) [max p(x,x’) = fi(x), Vxe (4.5)

whereg(x, y) is a concave minorant of(x). We call the problem

min{ f(x) : x € R} (4.6)
an approximating c.m. problem since due to (4.5)

[T =min £ > min filo) = f. 4.7

Problem (4.6) is again a c.m. programming problem and, therefore, multiextremal,
but here we have the advantage in the special form of the objective function. More
exactly, it was shown in Tuy (1987) th#t(x) is a d.c. function since

fi(x) = fk+(x) - fk_(x)7
where

k

ff==min {3 p@.x)t.
D WEs N
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k
i@ == o, x/)
j=1

and bothf,f(x) and f; (x) are convex. Introducing now an additional variab)e;
we can reduce the approximating c.m. problem to the following one:

min{x,11 — fi (0}, (4.8)
[ () < xaga, (4.9)
x €R. (4.10)

The feasible domain in problem (4.8)-(4.10) is convex and the objective func-
tion is concave. Hence, (4.8)—(4.10) is a concave programming problem. Thus,
the problem of global minimization of a c.m. function over a convex set can be
approximated by a sequence of concave programming problems. This fact seems
to be the natural generalization of the approximation of a convex programming
problem by a sequence of linear programs. Therefore, we can say that in general
almost each mathematical programming problem can be approximated by a se-
guence of auxiliary problems, which are not more complicated than the concave
programming problem.

A general c.m. programming problem can be transformed to the problem of
the minimization of a c.m. function over a compact set by using, for example, the
Huard’s method of centers.

5. A dual lower bounding for general c.m. programming problems
In this section we assume that the &in (4.4) is a polytope with known ver-
tices,R = co{z%, ... .72V}, 2 € E",i = 1,... ,N,N > n + 1. The system of
constraints (4.2)—(4.3) in problem (4.1)—(4.4) can be rewriten as one constraint
g(x) <0, (5.1)
with
g(x) = max{gi(x), ..., gm(x), | ha(x) [, ..., [ hi(x) [}
Then, problem (4.1)—(4.4) is equivalent to

min f(x), (5.2)

g(x) <0, (5.3)
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X €R (5.4)

and f, g € CM(R). Denote byp(x, y) a concave minorant of the functiofi(x)
and byy (x, y) a concave minorant of the functiqrix).
Letx% € R be an arbitrary point. The optimal valgg of the problem

ming(x, x°), (5.5)
g(x) <0, (5.6)
x€R (5.7)

gives a lower bound for the optimal valy€ of problem (5.2)—(5.4)¢; < f*.
Moreover, ifx! is an optimal solution of (5.5)—(5.7(x, x°) = ¢ , theng(x?) <

0. In other wordst?! is feasible, which is not less important than optimality, since
the constraint functiorz (x) can be highly nonconvex. From the feasibility xof

we also get the upper bound* < f(x%) = f1. Consider now the problem

ming(x, x1), (5.8)
g(x) <0, (5.9)
fe) < fH-e, (5.10)
xeR (5.11)

wheree is a given accuracy. Let? be an optimal solution of (5.8)—(5.11). Then
f(x?) < f(x1) — &, so the current soluion is improved. If problem (5.8)—(5.11) is
infeasible thenx! is ane-optimal solution.
Problems (5.5)—(5.7) and (5.8)—(5.11) form the main parts of the following
procedure.
Step 0.Take a pointx® € R and solve problem (5.5)—(5.7). If this problem is
infeasible then the initial problem (5.2)—(5.4) is also infeasible. Otherwise we
obtain an optimal solution®. Setk = 1, f! = f(xb).

Step kg > 1). Solve the problem

ming(x, x*), (5.12)
g(x) <0, (5.13)
f@) < ff—e, (5.14)
x €R. (5.15)

If this problem is infeasible then stop* is ane-optimal solution. Otherwise,
denote byr**! the optimal solution of (5.12)—(5.15). Set= k + 1 and repeat
the iteration.
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Since the feasible set in problem (5.2)—(5.4) is compact A@d is a c.m.
(hence I.s.c.) function, the minimal value (if it exists) is finite. Therefore, the above
described procedure is also finite, since at every iteration the rgéasdimproved
at least by the accuraey

Note, that both problems (5.5)—(5.7) and (5.12)—(5.15) are special problems of
the following type

min p(x), (5.16)
q(x) <0, (5.17)
xeR=colzt,....Z2%}, N>n+1, (5.18)

where p(x) is a concave ang(x) is a c.m. functions (for problem (5.12)—(5.15)
we can takey (x) = max{g(x), f(x) — f¥ +¢}). In the above described procedure
problem (5.16)—(5.18) plays a very essential role. If we can solve this problem, we
have a finite minimization procedure for (5.2)—(5.4). Below, we describe a quite
simple approach, which in general gives a lower bound for the minimal value of
(5.16)—(5.18) and can be used as a lower bounding procedure for a branch and
bound minimization method for (5.16)—(5.18).

Assume thaty(x) is concave. Due to the concavity pfx) at least one of the
optimal solutions of (5.16)—(5.18) is reached at a vertex of the feasible set

G={xeR:qx) <0} (5.19)

Due to the concavity of (x) the vertex seV (G) can be determined by an outer
approximation procedure (see Horst and Tuy 1996), but in this case instead of a
cutting plane we have the cutting surfager) = 0. Since the vertice¥ (G) that
belong to the cutting surface (i.e. new vertices) are obtained as intersections of
edges of R with surface(x) = 0 (see Horst et al. 1995) one can use, for example,
the Thieu—Tam—Ban procedure or other procedures (see again Horst et al. 1995) to
determineV (G).

Unfortunately, this approach may be not valid for problems with more than one
concave constraint. For instance, consider the problem

min p(x), (5.20)
gx) <0, i=1...,k k>1 (5.22)
xeR=coz4....2"}, N>n+1, (5.22)

whereg; (x) are concave functions. If we use one of the outer approximation meth-
ods mentioned above, then aftesteps we obtain the set

S = CO{zk’l, . ,zk’N"}
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wherez i = 1,..., N, are final set of vertices and S may not coincide with
the set setk = cofx € R : ¢g;(x) < 0,i = 1,... ,k}. In generalS > K.
Hence, by the outer approximation approach one can get only a lower posnd

Mim< j<n, p(2¥7) for the optimal value of problem (5.20)—(5.22).

However, due to the concavity of all functiopgx), ¢;(x),i = 1,... ,k one
can use the dual bourdf to improve p (this idea was also suggested earlier in
Norkin 1992), B

0" = supf(u),
n=0

O(n) =minL(x, ),
xXeR

k
L(x, ) = p(x) + Y ig; (x).
i=1

SinceL(x, ) is concave inv andR = cofz%, ... , zV}, then

k k
6(1) = min {p(x) + Zﬂi%’(x)} = 1Q}i<”N {p(zj) + qui(z")] :

i=1 i=1
Hence, the dual problem

k
6" = sup min {p(zj) + ZMiQi (z-j)} : (5.23)

u>01<i< i1
is equivalent to the linear programming problem

Supio,

k
p(z-j)+ZMiQi(Zj) > pmo. j=1L....N,
i=1

,bL,‘}O, l=1,,k

Now, let us come back to problem (5.16)—(5.18). Sip¢e) is a c.m. function,
problem (5.16)—(5.18) can be seen as a problem with an infinite number of concave
constraints in contrast to problem (5.20)—(5.22). In this case one can approximate
problem (5.16)—(5.18) by problem (5.20)—(5.22) for sogne) andk and obtain

a lower bound through (5.23). If the obtained lower bound is not satisfactory (in
some sense) then add a new constraini (x) < 0 to problem (5.20)—(5.22), set
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k = k + 1 and solve again (5.23). These calculations can be repeated untill a
stopping criterion is fulfilled.

Here, we suggest a generalization of the outer approximation approach with
dual lower bounds (5.23). Let(x, y) be a concave minorant @f(x). Then the
suggested outer approximation procedure is as follows:

Step 0.Takex? € R, define the initial vertex sat® = {z1, ... , zV}. Determine

70 = argminp(z/),
1SN
05 = p@).
If ¢(z° < 0 then stopz? is the optimal solution.
Step kk > 1). Determine

k-1
Of =sup min 1 p)+ Y w7t (5.24)
u>07/evi-t Py
andu® : 0(ut) = o}.
Determine
k-1
Z =argminip(z’) + Y ukn/, 7))

Z/evk-1 i=1

If ¢(z*) < 0 then stopz* is the optimal solution. Otherwise, determine the new
vertex setV* by enumerating the vertices of the $ét

St = RHYix nx, 29 < 0,

whereR*~1 = co{V*~1}. Setk = k + 1 and repeat the iteration.
If

Oy — OF =6, (5.25)

then we have a good improvementajt Therefore, this procedure can be used for
the bounding operation in a branch and bound method: as soon as (5.25) is violated
we obtain a lower bound, , for the optimal value of (5.16)—(5.18).

The advantage of the described approach consists in the following. We can
estimate the minimal value of problem (5.2)—(5.4) from below even if no feasible
point is known.
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6. On the use of properties ofp™*(x, y) and ¢~ (x, y)

In this section we consider several examples with different assumptionfgx0n
which imply some usefull properties of the corresponding functiohé:, y) and

o (x, ).
Assume thatf (x) is a continuously differentiable functiorf, € C*, which has
a convex majorant functiop™ (x, y) and a concave minorant functigim (x, y):

¢ (x,y) < f(x) <@ (x,y), Vx€eR,y€ER, (6.1)

PN =f =90y, YyeR. (6.2)
We start with functiorp=(x, y).

PROPOSITION 6.1.Let f(x) be a differentiable c.m. function defened on a com-
pact setR, int(R) # @.Then for every critical poiny € int(R) of function f (x)
we have

maxy™(x,y) = ¢~ (v,y) = f().
Proof. From (6.1) it follows that the function
Fy(x) = f(x) —¢ (x,y) (6.3)

achieves its global minimum at the support pointAssume thaty € int(R).
Since f (x) is differentiable an@~ (x, y) is concave inx, the necessary optimality
condition has the form (see, for example, Mine and Fukushima 1981)

Vi) ede (y,y), (6.4)

wheredgp~(y, y) denotes the superdifferential @f (x, y) at the pointy. If y is a
critical point of f(x) thenV f(y) = 0. Hence, from (6.4) we have

0€dp (y,y) (6.5)
The latter inclusion means that (x, y) attains its maximum at the point There-
fore, the proposition is proved. O

From (6.2) it follows that

fM =0 .y < Tf}ex‘p_(x’ Y=g (). (6.6)
Therefore,
fO)<g (), VyeRr, (6.7)

fO) =g (»), yeint(R), Vf(y) =0. (6.8)
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Consider now the problem

min f(x), (6.9)

x eR. (6.10)

Assume, that there exists at least one global minimtiraf problem (6.9)—(6.10)
such thatc* € int(R). Determineg~(y) by (6.6). Then from (6.8) it follows that
problem (6.9)—(6.10) is equivalent to the following one:

ming~ (y), (6.11)

y € R. (6.12)
This substitution makes sense if problem (6.11)—(6.12) is easier than (6.9)—(6.10).

EXAMPLE 6.1. Assumef(x) =|| x ||> —h(x), h(x) is a convex finite function
and it is known thak* € int(R) for the corresponding problem (6.9)—(6.10). Then

o () =y I +2T(x —y) —h(x) =2yTx— || y [I* —h(x)

is a concave minorant of (x) and

g~ () =maxp~(x,y) = — || y I* + max(2y”x — h(x)}
=— 1l ylI*+q().
q(y) = max2y"x — h(x)}. (6.13)

Sinceq(y) is a convex functiong —(y) is again a d.c. function. However, ifi(x)

we have the convex quadratic part and an arbitrary concave, whergagirthese

parts (in some sense) are interchanged. Since the concave garyinis now
guadratic, one can use this advantage to design an efficient minimization procedure
for the corresponding problem (6.11)—(6.12). The price for a such an interchange
is the convex auxiliary problem in (6.13).

Let us now show how the convex majorant functigh(x, y) can also be used.
Below we do not assume that the global minimum in problem (6.9)—(6.10) belongs
to int(R).

From (6.2) we again have

) =97,y 2 ming™(x, y) = g7 (). (6.14)
If x* is a global minimum off (x) overR, then

=" <ot (x,x*), VxeR.
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Hence,

fE <ming®(x, x7) = g" ("), (6.15)

Therefore (6.14) and (6.15) imply thatx*) = ¢ (x*) and problem (6.9)—(6.10)
is equivalent to

ming™(y), (6.16)
y € R. (6.17)
EXAMPLE 6.2. Let f(x) = h(x) — > "  ax? 0 > 0,i = 1,...,p,p <

n, h(x) is a convex finite function. Then

14 14
P, y) =h(x) =2 hxivi + Y Aiy?
i=1 i=1

and
P p
+ = minep™ = 2 i — XY
g (y) = ming <x,y)—;x,y,- +gyg{h<x> Zlex,x,y,}.
1= 1=

Hence, ifp < n then we obtain a reduction in dimension in the corresponding
problem (6.16)—(6.17) in a rather simple way.

EXAMPLE 6.3. Letnowf(x) = Y7 Aix? —h(x),A; > 0,i =1,...,p,p <
n, h(x) is a convex finite function. Then

p 14
@ (6, Y) == AP +2) hixiyi — h(x)
i=1 i=1
p p p p
= - Z)\iyiz + Zz)w‘xiyi —h(x) + Z)»ix,»z — Z)w‘xiz
i=1 i=1 i=1 i=1
p p
=D hixZ—h() + Y kil — y)?
i=1 i=1
p
= [ =Y hilxi — )2

i=1

Therefore,

P
fx) —e (x,y) = Zki(xi — > (6.18)
i=1
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Determine
X =argmin.cge (x, V). (6.19)
Then
p
[ ENSf® -9 @ y) =Y M — )2 (6.20)

i=1

Assume now thap is small,p « n. The error (6.20) of the auxiliary problem
(6.19) depends only on the convex part. Therefore, it is reasonable to minimize
the error by, for example, bisection with respect to the convex variables only. This
is unusual, but it seems unavoidable for creating an efficient algorithm, especially
when problem (6.19) is easy to solve (for example i6 a simplex).
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