Mathematical Methods
for Information Engineering

Paola Loreti
Sapienza Universita di Roma
Dipartimento di Scienze di Base
e Applicate per I'Ingegneria.



Send e-mail to paola.loreti@uniromal.it to fix a meeting on line.
Monday 10:00 12:00



Short Introduction on Topology. Let us start our discussion
recalling the properties of the modulus. V x, y € R the following
properties hold true

> x| >0

x #£ 0 if and only if [x| > 0
x| =] =x|

xy| = [x]lyl

x+y| < |x[+yl

x| =yl < [x =yl

vvyyyvyy




Norms R™ and p > 1. The formula
x|, = (Ix]P + - + |xml?) "

defines a norm in R™,
We need to show the following properties Vx, y,z € R™ and
A€ R:

>

<
o

> |
> [[Ax]l, = AL - [l
> |



The inequality
Ix +yll, < lixll, + llyll,

will be shown later, thanks to Minkowski inequality.



Scalar Product The scalar product in R™ is real number given by
Xy =x1y1+ 4+ XmYm for all x,y € R™

We need to verify that the following properties hold
forall x,y,z e R"A e R

> X y=y-x
> (x+y)z=x-z+y-z
> A(x-y)=XAx-y.
We have
(x, %) = [Ix[|*



The triangular inequality.
A particular case p = 1.

Example
» The formula
Hle — ’Xl‘—l—'-'—l—’Xm‘, X:(le"'vxm) € R™

defines a norm on R™.
Indeed

HX ‘|‘)/H1 - ’Xl ‘|‘)/1"|" ’ ’+|Xm +)/m’ < ’X1H_’y1‘ o '—HXmH_‘.Vm’

= [Ixlly +llylly



A particular case p = .

Example

» The formula

IXlloe = maxixal,. .., [xml}

defines a norm on R™.

X+ ylloo = max{xt +y1l ;s [Xm + ym|} < maxi|xi|}+max{|yi|} =

IXloo 411yl



Exercise (22/02/2021). Given the function

2 2 2.2
f(x1,x2) = axy — x5 + x{ x5,

with a > 0 real number.
(i) Find the partial derivatives of the function f
(ii) Find the points where the gradient of f is 0.

(ii) Find the Hessian matrix of the function f



f, = 2ax1 + 2X1X22, fr, = —2x0 + 2X12X2)

2axy + 2><1x22 =0 = x1 =0,

a > 0 and x2 = —a no solution in R.

—2x> + 2X12X2 =0 = xx=0
(0,0)
The Hessian matrix is

D?f(x1,x2) = [23 +2G  dax ]

4 x1 X -2+ 2X12
Point: (0, 0).

D2f(0,0) = Fa 0 }

0 -2
det —4a < 0, (0,0) is a saddle point.



Exercise (22/02/2021) Given the function

f(Xl,XQ) = 2e_X12 + 56‘_X22

(i) Find the partial derivatives of the function f
(ii) Find the points where the gradient of f is 0.

(ii) Find the Hessian matrix of the function f



2

fon = —4x1e” 71 f,

2
1 , = —10x0e 2)

2 2
8xZe™ — 4e™X 0 ]
2

D*f =
ba, %) [ 0 20x2e 4 — 10e%

4 0

Point (0,0). (0,0) is a local maximum point, since
det(sz(Xl,XQ)‘(0,0)) > 0 and le’Xl(O,O) <0
£(0,0) = 7.



Young inequality Given p > 1, p € R we define the conjugate of p
the real number g such that

1 1
4z =1
p q

Theorem
Young inequality: given two real positive numbers a e b, and given
two numbers real and conjugate p, q, we have

aP b9

ab< — 4+ —
P q



Let b > 0 and fixed and we define

tP b9
f:[0,400) =R f(t):;+;—tb
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Since

tP b9 b9
im — + — —tbh=+400 f(0)=— >0
totoo p g q

if we are to show that there exists a unique point £ > 0 such that
f’(t) = 0 and f(£) = 0 then t will be the absolute minimum point



—1 q 1 1 1
f(bp_il): b; +bq —bpilb: <—+——1)bq=0

Then for any a > 0

this means



Inequalities Given N positive real numbers x1, x2, - - - xp, we define
their arithmetic mean as

X1 +Xo+ -+ XN le_\I:1Xi
Ma = N - N

and their geometric mean as




Theorem (Mean Inequality)

Given N real positive numbers x1, xo, - - Xy

Recall



» p,geQ

Then p = = with m,n € with m < n and

Then by taking



and we get the inequality.

Recall p=— g=—"-.




Convex Functions

Definition
Q c RV is a convex set if for any x and y € Q,

X+ (1=A)yeQ  forany A €[0,1].

Definition
Let C be an open convex set. f : C — R is convex if

F(Ax+(1=N)y) < AXM(x)+(1-Nf(y) Vx,ye C, Xe]0,1].



An alternative proof can be done by using the convexity of the
function x — €*. Indeed

Xy = eInxy _ elnx—l—lny _

1 py 1 q 1 1
epInX —|—q|ny <_e|nxp+_e|nxq:
P q

xP x4

P q



Theorem ( Holder Inequality)

Let p, q such that p,q € [1,4+00) and conjugate, then Vx,y € R™
we have

x -yl < lixllpllyllq-



— M’ by = ‘}/i|
X1 1y llq

Follow, by Young inequality

dj

1P 1 1v:9
aib; < = ’XI’p i ‘YI’q
plixlle  qllyllq

Taking the sum over the index i

m

15°m .| P 15 M Jy:|9
Zaibi§_21=1‘;</’ +_Z/—1’c)’/l‘ —1
P Ixllp q g

i=1



Then we get

Za b; = Z H‘X/’ b// <1

Xllp lIyllq

and Holder inequality follows

-yl < lIxlipliyllq-



Theorem (Minkowski inequality)
Let p € [1,400) and V x,y € R™ then

HX +YHP < HXHP + HYHP- (1)



We have
xi + yilP = |xi +yilP x4+ il <

xi + yil P (Ixi| + Lyil)
Taking the sum

m m m
DIk +yilP < Ik +yilP kil + > Ixi 4 yil Pyl
i=1 i=1 i=1



we obtain

1

m m =
q
E xi + yilP x| < HXHp(E | \Xi+)/i\(p_1)q)

i=1 i=1

m m %
S iyl < s ( St y,-|<P1>q)
=1 =1



Then since (p—1)g=0p
Ix + ylI5 < lix+ yIIE~UIxllp + llyllp)

then making the quotient with ||x + yHg_l (that we assume not 0)
we obtain the Minkowski inequality

HX‘|‘)’HP < HXHP + HYHP-



Example

R™(RR) with the euclidean norm. Given x = (x1,...,xn) € R™

then 1/2
Ixll, = (x4 -+ x5) "~



Properties. It is possible to show

timxllp = Il

Proof.

Indeed by the comparison with norms for any p > 1

1
IXlloe < llxllp < mP {Ix]| ,

and the result follows passing to the limit p — +oc. ]

Recall

IXlloe = 1%

for some Iy.

m
X115 = Bxil? < D IxilP < mixip|P = m[x||5,
=1



Two norms ||x||, ||x]||, are equivalent if there exist two constant m
and M such that

m|[x[lp < [Ixll; < Mlx]l,

The norms p for p > 1 are equivalent (the proof is not given here).



Exercises. Consider
Ix]l, < 1.

This is the ball with respect to the euclidean norm: we draw the
ball in the plane (n = 2).

Ixll <1

Now we consider the the ball with respect to ||x||,: in the plane

this is the square.
Ixlloe <1



Now we consider the the ball with respect to ||x||;: we draw in the

plane ||x|[; < 1.

Ixlly <1

||x||{:this is the taxicab norm or Manhattan norm. The name
relates to the distance a taxi has to drive in a rectangular street
grid to get from the origin to the point x. The distance derived
from this norm is called the Manhattan distance.



n
di(x,y) = llx —ylli =) Ix — yil.
i=1

X = (x1,%2,...,X%p) and y = (y1, ¥, . ..

;)/n)

\ 4




Vectorial Spaces

A vectorial space over a field K is a set V' with two applications,
sum and product with a scalar number ), characterized by the
following properties

» the sum of two vectors u, v gives a new vector denoted by
u-+ v,
(u,v) > u+v

» the product of the vector u with a scalar number A\ € K gives
a new vector denoted by Au

(u,\) = Au



The following properties are requested

» (V,+) is an abelian group:
AMu+v)=du+Av YVAe KVu,veV
A+ M)v=Av+ v VAN €K VveV
(AA)v = A(A1v) YA M e KVv eV

>
>
>
> lv=vVveV



Example
V=R"K=R.

x+y=x1+y,x2+y,. ... Xm+ Ym)

Ax = (Ax1, Ax2, ..., Axm)

Let V' a vectorial space, a subset W of V is a vectorial subspace if
Is a vectorial space with respect to the same applications:

VA eK, VuuveW — du+\ve W

Notation V(K), V over K



Normed Spaces

A vectorial space X(R) endowed with norm is a vectorial normed
space
Vx,y,z € X e A € R, the properties hold

> x|l =0,

» ||x]|=0 <<= x=0,
> [ Ax]] = [A] - [[x]l,

> Ix+yl < lixll+ llyll-




Metric Spaces.

Consider at first R™: this is a normed space with the ||x]|, .

Definition
We define the distance between two points of R™ tas

d(x,y) = [lx =yl

d(x,y) == lIx =yl = (| D _(xi — yi)?
=1

» d(x,y) >0

» d(x,y) =0 <= x=y
> d(x,y) = d(y,x)

> d(x,y) <d(x,z)+d(z,y)



The canonical base in R™ is given by the vectors
el =(1,0,...,0), &2 =(0,1,...,0), e™ =(0,0,...,1).
e/ =(0,...1,0...0)
ek =(0,...0,1...0).
We may compute the distance
d(e,e")=v2  j#k

R™ with ||x||, may be endowed of a metric, then (R, d) is a
metric space.



(X, d)
Generally, X is a set and d the metric
> d(x,y) >0
» d(x,y)=0 <= x=y
> d(x,y) = d(y,x)
> d(x,y) < d(x,z) +d(z,y)



Every normed space is also a metric space, with the distance

d(x,y) =[x —yl.

The metric defined by the norm has two properties

» Invariance by translation
d(x+w,y +w)=d(x,y)

» Scaling
d(Ax, Ay) = [A|d(x, y)



These properties are not always satisfied in a metric space: indeed
there exist metric spaces where d can not by obtained by a norm

Example
The set R with metric given by

1
d(x,y) = ;] arctan x — arctan y/|

The distance function is positive with values in [0,1)

1 1 1 m m
0 < =|arctan x—arctany| < =(]arctan x|+|arctany|) < =(z+=) = 1.
s 7r ™2 2



Moreover

arctanx = arctany <—— X =Yy

follows by the injectiveness of the function arctan.

Also
1 1
d(x,y) = —|arctan x—arctan y| = —| arctan y —arctan x| = d(y, x)
7T T
is verified.
And the triangular inequality holds
1
d(x,y) = —|arctanx — arctany| =
T
1

—| arctan x — arctan z + arctan z — arctan y| <
T

1 1
—| arctan x — arctan z| + —| arctan z — arctan y| = d(x, z) + d(z, y).
m m



However this distance does not enjoy the scaling property, and it
can not be obtained by a norm

Observe that the open ball of centrum 0 and ray 1 in (R, d) with
d(x,y) = %| arctan x — arctan y|

1
B(0,1) = {x : —|arctan x — arctan 0| < 1}
7r

1
—|arctanx —arctan0] < 1 <= |arctanx| < Vx € R
7r

It is all the space R.



Definition

A sequence (x,) x, € R™ is a convergent sequence if there exists
a € R™, (the limit of the sequence) such that ||x, — a|| — 0 as

n — oo.

We say (x,) converges to a, and we write

X, — a also limx, = a

Definition
A sequence (x,) x, € R™ is a Cauchy sequence if Ve > 0 v > 0
such that ||x, — xm|| <€, Vn,m>v

Definition
A sequence (x,) x, € R™ is a Cauchy sequence if Ve > 0 v > 0
such that || X,4p — Xn|| <€, Vn>v, Vpe N

Let (x,) x, € R™, a € R™ we write
Xn = (Xp1,---,Xnm) and a=(a1,...,am)

Then x, = ain R < x,x — ax in R, for any k.



Definition
A sequence (x,) in a metric space is a Cauchy sequence if

Ve >03dNeN :d(xpxk) <€ Vh, k > N

Definition
A Banach space X is a normed space and complete with respect to
the metric induced by the norm .

Recall

Complete: every Cauchy sequence is convergent in X

Complete: no " points missing” from the set. The set of rational
numbers under the Euclidean metric is not complete: one can
construct a Cauchy sequence of rational numbers that converges
to a number ¢ Q



The Fibonacci numbers, F,, form a sequence, the Fibonacci
sequence, such that each number is the sum of the two preceding
ones, starting from 1 and 1.

Fo=1, F =1,

and
Fn: n—1‘|_Fn—2

1,1, 2, 3,5, 8, 13, 21, 34, 55, 89, 144, ...



Exercise: Consider the sequence

Show that it is a Cauchy sequence of rational numbers. Indeed

p1 = ol = [P o
n+1 n Fn Fn—l
Fn—an

Fn—l—len"'_Fn—l Fn:Fn—2+Fn—1
‘FnFn—1+F,3_1_FnFn—2_Fn—1Fn‘

F,?_l + Fn—2Fn—1
F, is increasing

F2 {4+ Fp_1Fn_o > 2F,_1Fp_5



FnFn—1+F3_1_FnFn—2_Fn—1Fn

| <

| F,%_l‘i‘Fn—ZFn—l
|FnFn—1+F,?_1_FnFn—2_Fn—1Fn‘
2":n—an—2
‘_FnFn—2‘|’F3_1‘<1 Fn Fn—1’<
2Fn—an—2 -2 Fn—l Fn—2 -

1 ”_2(F2 Fl)
2 A R



example p =3
|Xn—|—3 - Xn| = |Xn—|—3 — Xp42 + Xp42 — Xpt1 + Xpr1 — Xn|

Xntp = Xn| < [Xn4p = Xnpp—1| + [Xntp—1 = Xntp—2| + - - [Xnt1 — Xn]

’Xn+p — Xp| <

1 n—2—{—p—1+ 1 n—2—|—p—2+ N 1 n—2_
5 5 5 =

P_l(l)nZ—l—k_ <1>n2 <1)k< (1)n3
2 —\2 2 2

o]
=



Exercise. Show that
lim Foi1 =
n—oo F, Y

with ¢ the golden ratio.

Fn+1:Fn+Fn—l

Fn“‘Fn—l:l_i_Fn—l.

Fn Fn
= | = | 1 =14+ —
p=lim —F= = lim 1+ z— =1+ 2

1
Xn_>90:§(1+\/§)

Golden ratio: square root of prime is irrational. Thus is a Cauchy
sequence of rational numbers which converges to a number which
is not in Q



Golden ratio: ©? =1+ ¢ The successive powers of ¢ obey the
Fibonacci recurrence:

SOn—i—l _ gOn + gOn—l.
Observe that any polynomial in ¢ to be reduced to a linear
expression. Find an example.
It appears in some patterns in nature.



Recall: it is not sufficient for each term to become arbitrarily close
to the preceding term to get a Cauchy sequence.

Take
dn = \/ﬁ,
the consecutive terms become arbitrarily close to each other:

1 1
< .
vVn+1+4+/n  2y/n

However, with growing values of the index n, the terms become
arbitrarily large. For any index n and v > 0, there exists an index
m large enough such that a,, — a, > . (Take m > (v/n +7)?.)
Hence, despite how far one goes, the remaining terms of the
sequence never get close to each other. The sequence is not a
Cauchy sequence.

dn+l —an =Vn-—+ _\/E:




f: X — X fixed point x: f(x) = x Any continuous function
f :[0,1] — [0,1] admits a fixed point. Apply the intermediate
value theorem to
g(x) =x—f(x)
taking into account g(0) < 0e g(1) > 0.

Definition
Let (X, d) a complete metric space. A contraction mapping is an
application T : X — X verifying the property

d(T(x), T(y)) < Ld(x,y),

with L real, positive and strictly less than 1:

O<L<1



The Banach-Caccioppoli fixed-point theorem is a well-known
theorem in the theory of metric spaces: it gives the existence and
uniqueness of fixed points of certain self-maps of metric spaces.
Moreover it provides an iterative method to find it.

Theorem
Banach-Caccioppoli Theorem.

Let (X, d) be a complete metric space and let T : X — X be a
contraction mapping. Then T has a unique fixed point X:

T(%) =



Exercise

f(X)_{xlogxx x>0
0 X =

F(x)=Inx+1-1=0 <« x=1 f(1)=—1 £(0)=0,
f(a)=a(lna—1)

max f(x) =

{0 0<a<e
[0.a]

alna—a a>e



Example

A metric space is the set of continuous functions in a closed and
bounded set [a, b] with the metric

d(f,g) = r[gi>]<|f(X) — g(x)|



In [0, e] we consider

F(x) = x log x x>0
0 x =0

Set g(x) = x.
Compute d(f, g).

h(x) = |xInx — x|,

find the maximum in [0, e].



Show that

2 2
xygx——i—y—, forallx,y € R
2 2
Show that
%
Xy§6X2—|—4—, forallx,y e R,e >0
€
Show that

Ix+yll> = lIxI>+2x-y +[ly|*>  forallx,y e RY,
From Holder inequality, show Cauchy-Schwartz inequality
-yl < Ixllllyll  forallx,y € RY,

Show

3yl < lyllsolixlls forallx,y € RY,



Exercise (01/03/2021).

Find the minimum and the maximum of f(x,y) =1+ x? — y? in
K, where K is the trapezoid region of the plane delimited by the
points (1,2),(—1,2),(1/4,1/2),(—1/4,1/2), with the boundary
included.

» The function is C1(IR?), hence the function is continuous on
K. Since K is closed and bounded and f is continuous on K,
by the Weierstrass Theorem, the minimum and maximum
exist.

» The function is C!: we may split the problem on the interior
of K computing the gradient of f and on the boundary, here
we need to find the equation of the lines making the boundary.



On the interior of K: fi(x,y) = 2x fy(x,y) = —2y
Vf(x,y) =0 <= x =0,y =0. The point (0,0) does not
belong to interior trapezoid region then (0,0) will be not
considered.

Next, we study the function on the boundary

Compute the function at the points
(17 2)7 (_17 2)7 (1/47 1/2)7 (_1/47 1/2)
f(1,2) =f(-1,2) = =2

FL/4.1/2) = F(-1/4,1/2) = 1- ¢ = 2



» Compute the function on the boundary lines
> 1 > 3
f(X,l/Z):X—Z—I—].:X —I—Z —1/4<x<1/4

f(x,2x) = —3x* 4+ 1 1/4<x<1
f(x,2) =x*—3 ~1<x<1

f(x,—2x) = —3x*> + 1 —1<x<-1/4

and putting equal to 0 the derivatives we find the points
(0,1/2) and (0, 2)

£(0,1/2)=3/4  £(0,2) = —3



As a consequence, we need to compare
f(0,1/2) =3/4 £(0,2)=-3 f(1,2)=1f(-1,2)=-2

F(1/4,1/2) = f(~1/4,1/2) = %

Hence
Xm=(0,2) m= -3 xv = (1/4,1/2)

13
= (~1/4,1/2) M=



Topology with the metric.
A ball with centrum xp and ray r is defined as

B/(x0) :={x € R™ :d(x,x0) < r}.

A set A C RN is open if every point of A is the centrum of a ball
C A. This means

Vxo € Adr >0: Br(Xo) C A
The set of all open sets gives the topology generated by the metric.

Proposition

In a metric space any ball is an open set, every | | of open set is an
open set, the () of two open set is an open set.



Proof.
Indeed Vx € B,(xp) 31 : By, (x) C By(xp). We fix

n=r— d(X,Xo).
Take y € B, (x) then d(y,x) < n =
d(y7X0) < d(y,X) + d(X7X0) <

r—d(x,xp) +d(x,xp) =r

this means y € B,(xp). Let us show now that every | J of open set
is an open set. We consider a class of set A; of open set. Let

x € UA;. x € UA; = di such that x € A;. Since A; is an open
set 3r > 0 such that

B/(x) C A C UA;

The () of two open set is an open set: take the minimum of the
rays. []



Sequence in R™ and convergence in norms

Proposition
Let (x,)(yn) two sequences with xp,y, € RMand (\,) C R.

» The limit of a convergent sequence is unique : if x, — a and
X, — b, then a = b.

» If x, — a,then x, — a for any subsequence (xp, ) of the
sequence (xp).

» Ifx, — aandy, — b, then x, +y, — a+ b.

» If A\, — A (inR) and x, — a (in R™), then A\px, — Aa (in
R™).

» If x, — a (in R™), then ||x,|| — ||a]| (in R).



Definition
A sequence (xp) x, € R™ is bounded if there exists L € R such
that ||x,|| < L Vn.

All converging sequence are bounded and

Theorem

(Bolzano—Weierstrass) Any bounded sequence of R™ admits a
converging subsequence

Example

» |If m =1 we have the usual definition of convergence of
sequences for real numbers



Interior, Exterior, Boundary of Sets.
Let X C R™ and x € R™.

>

>

>

\4

x is an interior point of the set X if there exists r > 0 such
that B,(x) C X.

x is an exterior point of the set X if there exists r > 0 such
that B,(x) C R™\ X.

x is a boundary point of the set X if
B/(x)NX #£0

and

Br(x) N (R™\ X) # 0
for any r > O:
The set of interior points : int(X)

The set of exterior points : ext(X)
The set of boundary points : 0X



Let X C R™.

» The sets int(X), ext(X), 0X are a partition of R™: they are
disjoint and their union gives R™.

Let X C R™ and x € R™.
Definition
x € X if the ball B,(x) N X # 0 for any r > 0.
Let X C R™. X is an open set if Vx € X there exists r > 0 such
that B,(x) C X
» The union of any number of open sets, or infinitely many
open sets, Is open.

» The intersection of a finite number of open sets is open.
Observe: the intersection of an infinite number of open sets is

not an open set: example (—,1). The intersection is {0}: a
closed set.
Definition

A complement of an open set (relative to the space that the
topology is defined on) is called a closed set.



Definition
X bounded <= there exists a real positive constant L such that

Ix|| <L VVxeX

The diameter of X
diam(X) = sup{d(x,y),x,y € X}.

Definition
If diam(X) = +oo then X is unbounded

Definition
X is the smallest closed set such that X C X

Proposition
Let X C R™ and x € R™, then

x € X <= I(x,) C Xandx, — x



Definition
X is a sequentially compact set V(x,) C X there exists a
subsequence (xp, ) with lim x,, € X

Theorem
(Heine-Borel Theorem) X is a compact set of the space R™

<= X Is closed and bounded



Harmonic Function: Definition in R?

A function f is harmonic in an open set A of R? if it is twice
continuously differentiable and it satisfies the following partial
differential equation:

fc(X,¥) + f(x,y) =0 V(x,y) € A

The above equation is called Laplace’s equation. A function is
harmonic if it satisfies Laplace’'s equation.

The operator A = V? is called the Laplacian Af = V?f the
laplacian of f. Constant functions and linear functions are
harmonic functions. Many other functions satisfy the equation.



Exercise.
In all the space R? the following functions are harmonic

f(x,y) =x* - y*
f(x,y) =€ siny
f(x,y) = e cosy

Recall
Z

e = e*cosy + ie*siny.

From complex analysis we have

Let z=x+ iy and f(z) = u(x,y) + iv(x, y).

If f(z) = u(x,y)+ iv(x, y) satisfies the Cauchy-Riemann equations
on a region A then both u and v are harmonic functions on A. This
is a consequence of the Cauchy-Riemann equations. Since u, = v,
we have uy = vyx. Likewise, u, = —v, implies u,, = —v,,. Since
we assume Vy, = V, we have uy + uy,, = 0. Therefore u is
harmonic. Similarly for v.

As example we may consider e = e*cosy + ie*siny.



Hessian matrix f € C2

_ ( (X0, ¥0)  fiy (X0, Y0) )
Hf =
fo (X0, ¥0) £,y (X0, 0)

Tr(H) = Af



Partial Derivatives Partial Derivative f in X

Definition

f.(X) = lim

f(X1,...,Xi+h, ..., Xpn) — (X1, Xjy--.

h—0 h

if the limit exists and it is finite.
Recall
Definition
QQ open set
feC*Q)nNCA)

n

Af =) fox

=1



Exercise
(Exercise 08/03).

Compute Df
) f(x) = |Ix|°
i) x #0 f(x) =[]
i) >3 x£0 f(x) = x>
) f(x) = |Ix|°
HXHZ :X12+X22‘|‘°"-|—X,%
fx,- = 2X,'
i) f(x) = ||x]]
X[l = /32 +5x2+ - 4+ x2=(F+3+ -+ x2)2
1 2X,' X
X # O fx,- = — p—
2 x| Il

i) Forn>3 x#0 f(x) = ||x||*"

Xi

o= (2= n) x| =




Laplace operator
- 2
) f(x) =|x]

i) x # 0 f(x)=|x|
i) n>3x#0 f(x)=|x||>"

) F(x) = ||x|* i, = 2xi fix, =2 A||x]|* = 2n
||) X % O f(X) — qu in — 1 2X; — X

2 [Ix][— ix]l
1%
XiXj HXH HXH3
1 1
Alx|l = ny— —



[ii)]
n>3 x#0 f(x)=|[x[|*™"

X
o= (2= ) I
§ Ix]
X
(2= n)—
Ix[”
1 2 —n—2
fix; = (2= n)7—7 — n(2 = n)x7 x|

1 1
= (2= n)n—m5 =0
| Ix]

Ax|*" = (2= n)n

Ix



Poisson formula in the circle.
We consider the Laplace's equation in the circle x> + y? < R?,
with a prescribed function at the boundary x? + y? = R?.

fxx(XaY)+fyy(X7)/):O X2+y2<R27
f(x,y) = g(x,y) x* 4+ y? = R%.

This is a boundary value problem on a circle of radius: Dirichlet
problem for the Laplace equation in the circle.



Since we are looking for the solution in the circle we consider polar

coordinates
F(r,0) = f(rcosf,rsinf)
Solving in polar coordinates we get

1 1
Fre(r,0)+ FFr(r, ) + ﬁFgg(l’, 0) =0,

0<r<RO<6#<2r

F(R,0) = G(0) = g(Rcosf, Rsinf)

0<60<27



We assume that the solution may be obtained as a product of two
functions, one depending on r and the other one on 6.

F(r,0) = H(r)K(9)
K is bounded and 27periodic, and H bounded.



H"(r)K(6) + %H’(r)K(Q) + r—le(r)K”(Q) =0

H(r)lx(e) HI(NK©) + (r)lK(e) LK)
R = HOK 0 =
i)+ g H) =

KO =



Why m?? K is 2mperiodic

K"(0) + AK () = 0

A< 0 = K =Ae VN 4 BeVN

However, it must be a 2wperiodic function: This function
cannot be 2mperiodic unless A= B =0

>
A=0 = K=A0+B
where A and B are constants. This is not possible unless
A=0.
K"(0) + m*K() =0

K(0) = am cos(m@) + by, sin(mb)



By substitution since K is assumed bounded and 2mperiodic, we

have
(i) K"(0) = —m*K(0)

K(0) = am, cos(mé) + by, sin(mb)

(i) rPH"(r)+ rH'(r) — m*H(r) =0



rPH"(r) + rH'(r) — m*H(r) =0

This is the most common Cauchy-Euler equation appearing in a
number of physics and engineering applications, such as when
solving Laplace’s equation in polar coordinates.

Assuming the solution of the form r® and substituting into the
equation

(i) ala—1)r*+ar® —m?r* =0



aZ—m?=0

In order for H to be well-defined at the center of the circle, we
obtain the solutions

Fm(r,0) = r"™(amcos(mb) + by, sin(md)),

and, by linearity, the general solution is an arbitrary linear
combination of all the possible solutions obtained above, that is

+00
F(r,0) = ap+ Z r"(am cos(mf) + bp, sin(mf))

m=1



Now taking the Fourier expansion of G

+00
G(0) = %ao + Z(am cos(mf) + B, sin(mb))
m=1

am and B, are the Fourier coefficients of the function G

27
amz—/ G () cos(me)d
™ Jo

27
5m:—A G(6) sin(me)do



Observe that from F(R,0) = G(6). Hence we have the following

1
g = 5050 dm = R_mOém bm = R_mﬁm



Substituting the Fourier coefficients into the F

Fro=2 [ ¢>[—+Z( ) costom(s — 0)1ao,



Next we observe

1 = r m ( )
- o im(¢p—0) _
5 + <R> e

We have

1 R
1— Lel(0=0) R —rcos(¢—0) — irsin(¢p—0)




Then
R(R — rcos(¢ — 6) + irsin (¢ — 0))

(R—rcos(¢p—0)—irsin(¢p —0))(R — rcos(¢ — 0)+ irsin (¢ — 0))

R? — rRcos (¢ — 6) — iRrsin (¢ — 0))
(R2 —2Rrcos (¢ — 0)) + r?

Observe that
(R—rcos (¢ — 0)—irsin(¢ — 0))(R—rcos(¢p — 0)+irsin(¢p — 0)) =

(R — rcos (¢ — 0))?+ r?sin? (¢ — 0)* = R?> — 2Rr cos(¢ — 6) + r?



Taking the real part of the above computation

1 [ R? — rR cos (¢ — ) 1
F = — — = |d
(r,6) 7'('/0 G(¢)(R2—2chos(gb—9)—|—r2 2) ¢
Taking into account

R? — rR cos (¢ — 0) 1

R2 —2Rrcos(¢—6) +r2 2 B

2R? — 2rRcos (¢ — 0) — R? 4+ 2Rrcos (¢ — 0) — r?
2(R? — 2Rrcos (¢ — 6) + r?)

1 [2m R2 _ 2
Fir.0) = 27 /0 R?> — 2Rrcos (¢ — 0) + r? Gl9)do

This is the Poisson formula for the Dirichlet problem of the
Laplacian in the circle.



The Weierstrass Theorem Karl Theodor Wilhelm Weierstrass

(German: Weierstrass 31 October 1815-19 February 1897) German
mathematician

Recall the Weierstrass Theorem N = 1.



The Weierstrass Theorem Weierstrass Theorem states that if a
real-valued function f is continuous on the bounded and closed
interval [a, b] then f attains a minimum and a maximum in [a, b].
This means that there exist numbers x,,, and xy; in [a, b] such that

f(xm) < f(x) < f(xm) Vx € |a, b].

Theorem
Let K ¢ RN a bounded and closed subspace and f : K — R
continuous. Then f attains a minimum and maximum on K.



Proof of the Weierstrass theorem

N =1. Let f : [a, b] — R continuous on [a, b].

We need to show that there exists x)s such that f attains its
maximum. We know that the set of real numbers admits

sup{f(x): x € [a, b]}, and we set

M = sup{f(x): x € |a, b]}.



We need to construct a sequence such that, following its
subsequence, we are able to reach xyy.
We consider an increasing sequence of point y, such that

vn <sup{f(x): x € [a, b]},

and
yn = sup{f(x): x€la,b]}, n— +o0

(if M is finite take y, = M — 1, if M = +oc take y, = n).
Since y, < M, this show that there exists x, such that

f(Xn) 2 Vn

(since y, is not a majorant (an upper bound) of the set

{f(x): xe K}.

The sequence (x,) is bounded. By Bolzano-Weierstrass theorem it
admits a convergent subsequence:

Xp, — X0 xo € [a, b]



Then
ynk S f(Xnk) < M7

and
lim f(x,)=M

k——+o00

By the assumption of continuity
f(xn,) — f(x0),

Hence f(xg) = M and xy; = xp. Try to adapt the proof for the
minimum. Try to adapt to the multidimensional case.



Maximum Principle for harmonic functions
Llet f : X - R and xg € X

f is continuous on X if it continuous in every point xy € X,
Ve > 0 36 > 0 such that if x € X and ||x — xp|| < J, then

1f(x) — f(x0)| <€



The following two properties are equivalent
(a) Ve >0 39 > 0 such that if x € X and ||x — xp|| < J, then

1f(x) — f(xo)| <€

(b) (xn) xn € X and x, — xp, then f(x,) — f(xp).



Theorem B
Let Q an open and bounded set of R". Let f € C?(Q)N C(Q) a
real valued harmonic function. Let

M = max{f(x),x € 0Q2}

m = min{f(x),x € 00}
Then
m<f(x)<M xcQ.

It states that strict minimum and maximum are assumed on the
boundary.



To prove: f(x) <M x¢€ Q.
We introduce the function

g(x)=f(x)+e|x]|? xeQ e>0

The function g, € C%(2) N C(2). We may compute the laplacian
as sum of the laplacian of the function f and of the laplacian of
the function e [|x||°.



We compute the
2 2
Acllx|” = eAllx|".

Ix|I* = 52 + x5 + -+ x2

Ixl% =2x  lxlgs =2 Allx|* =2n

XiXj



Then, since
Af =0

2en >0

Ag.(x) = Af(x) + 2en > 0.

g. is a continuous function in Q (bounded and closed set). It
admits a maximum point.



We claim: the maximum points of g. do not belong to Q.
Proof in the 2-dimensional case: Indeed assume, by contradiction,
that x,. is a maximum point in €, then

Dg.(x.) =0
In the 2-dimensional case we have

Det(D2g€(X€)) = Bx1x18x0x2 _g31x2 >0 Baxy S0 8xx, <0

Then
Age(xe) = 8Bx1x1 + 8xox < 0.



Since
Age(x) >0 Vx € Q,

we proved that the maximum points x. of g. do not belong to Q.



This is true in the n-dimensional case.
Then
X € 0N

g.(x) < max{f(x) + ¢||x||*, x € OQ}.

Since Q is bounded, there exists a positive real number L such that
Ix|| <L xeq.
If x € Q
ge(x) < max{f(x) +el? x € 0Q} = M + el ?,

this means
f(x)+e||x||* < M+ el?.

Then the result follows as € — 0.



Try to adapt the proof to
m<f(x) xe€Q,
with

g(x)=f(x) —e|x||” xeQ



Application: Uniqueness of the solution of Dirichlet Problem. Let
Q an open and bounded set. f, g € C3(Q) N C(Q)
The Dirichlet problem

(Af(x) =0 x €

<\f(x) = u(x) x € 0Q2 (2)

) Ag(x) =0 x € (3)
g(x) = u(x) x € 0f)



Then h = f — g verifies

Ah(x) =0
h(x) =0

x €
x € 0f2



Hence, by the maximum principle, h(x) = 0 in Q . this means

f(x) = g(x) x €



Exercise
f - R* — R Find the minimum and the maximum of the function

f(x1,%2,X3,Xa) = X1Xa — X2X3
under the constraint

2 2 2 2
1l =x7+x5+x5+x;



Observe

VA

0<(x1— X4)2 = X12 + xf — 2x1Xx4
0 < (x2 + x3)° = x5 + X5 + 2x0x3

1
2x1x4 < X7+ X5 = xixg < §(X12 +x7)
Similarly
1
—2x0x3 < X22 + x§ — —Xx2x3 < §(X22 + X??)

Then

1 2 2 2 2
f(X17X27X37X4) = X1X4 — XpXx3 < §(X1 +X4 +X3 ‘|’X2)

1 2 2 2 2
f(x1,X2,X3,X4) = X1X4 — XoX3 > —E(Xl + x5 + x5 + x5)



Hence the maximum is % and the minimum is —%.
f(x1, X2, X3,X4) = X1X4 — X2X3

The maximizer points are

11 1 1 1 11 1
Crred) Uy d)

The minimizer points are

1111 111 1
C2222) G
1 1 11 1 1 1 1
Gyl ey



Exercise
f - R* — R Find the minimum and the maximum of the function

f(x1,%2,X3,Xa) = X1Xa + X2X3
under the constraint

2 2 2 2
1l =x7+x5+x5+x;



Exercise
Find the minumum and the maximum of the function

f(x1,x2) = x1 + x
on the circle x? + x5 < 2

Exercise
Find the minumum and the maximum of the function

fxix2) = [xal + x|
on the circle x? + x5 < 2

Exercise
Let M > 0 given. Maximize the function

f(x1,x2) = x1x2

with the constraint X12 + x22 =M?, x1 >0 x> 0.



2-d: f(X]_,X2) = e_(X12+X22)

Compute .
fru(x) = —2x "1 T2) = 0
fio(x) = —2x0e 4% =

< (X1,X2) = (O, O)

Compute

—(x2 2 (2 2
b — 267 0FP) 1 axe (D)

(232 (W22
fX2,X2 — —De (i +x3) —|—4X22€ (i +x3)



Write the Hessian matrix

2 2 2 2 2 2
—26_(X1 +X2) -+ 4X]?e_(xl +X2) 4X]_X2€_(X1 +X2)
e 03D gm0t | gude-(dHd)



Observe that (0,0) is a maximum point. Indeed

Ty

has positive determinant (= 4) and negative first element (= —2).



Observe that the function is less than one in all R?.
For all x € R? we may compute the determinant of the matrix

e_2(X12+X22) —2+ 4-X12 4x1 X2
4x1 X0 —2 4+ 4x5



The computation gives
e 2043 [(—2 4 4x2) (=2 + 4x2) — 16x2x2] =

e—2(><12+><§)(4 — 8(><12 + Xzz))



a b
- (5 ¢)
Given the associated quadratic form

ahi + 2bhyhp + chs

This is equal to

b, \° — b
a<hl + —h2> Iy
a a



Definition
Assume f € C?(A). The Hessian matrix is (By Schwarz theorem it
is a symmetric matrix)

Hf(XO) — (inXj (XO))I',J'ZL”



In 2 — d the Hessian matrix is

Pf

(Hf)i; = 50x

ij=1,2

the symbol 0x;0x; means that we first we take the derivative with
respect to x; and then with respect to Xx;.

_ ( foc (X0, ¥0)  fiy (X0, Y0) )
Hf =
fo (X0, ¥0) £,y (x0, ¥0)

fy ? f, — £ 2
fXX(Xo,yo)(h1+ y(XOa)/O)h2) N (X0, ¥0)fyy (X0, Y0) — fxy (X0, Y0) 2
fXX(X07y0) fXX(X07.yO)



Lagrange Multiplier Method

First order necessary condition.

» 2 — d: given a function f € C(A), with an open set A C R?,
and (xp, yo) € A we know that if (xg, yp) € A is a relative
minimum and maximum point (extremum) then
Vf(Xo,yo) = 0: this means fX(Xo,yo) =0 f;,(Xo,yo) =0.

» The converse is false: Vf(xp,yo) = 0 does not mean that x
minimizes or maximize f. Such a point is actually a stationary
point, and could be a saddle point or a local maximum of f,
or a local minimum.Vf(xg, yo) = 0. is necessary, but not
sufficient for (xp, o) to minimize or maximize f.



Minimum and Maximum in compact sets Assume that f € C1(R?)
Is a function of two variables and that K is a closed and bounded

subset of R?. On such set K, f attains its absolute minimum and

maximum.

» Find the critical points of f which lie inside the region K.
» Find the critical points of f on the boundary of the region K.

» Evaluate the function at all the points you found in the
previous steps to find the greatest and least values.



Lagrange multiplier method
Go back to step

» Find the critical points of f on the boundary of the region K.

This means that we consider a function F among points that lie on
some curve. The question is the following:

» Assume that f is computed along a regular curve
(x(t), y(1)), tela b,

F(t) = f(x(t),y(t))  telab]

The question is to study first order necessary condition for
extremisers along the curve.



If (x0,¥0) = (x(t0),y(to)), to € (a, b) is an extremum then
F'(to) = f(x(to), y(t0))x'(to) + f,(x(t0), y(t0))y'(to) = O.

This means that VF is orthogonal (or normal, or perpendicular) to
the tangent line (or simply tangent) to the curve in the point.
If the parametric equation of the curve is (t, h(t)), the condition is

F'(to) = f(x(to), y(t0)) + fy,(x(t0), y(to))h'(to) = O.



Implicit Function Theorem

Theorem
Let A an open set C R?, let g € C*(A), let (xo,¥0) € A, assume
i) g(x0,¥0) =0,

ii) gy(x0,y0) # 0.
Then there exist two positive constant a and b and a function h

h: (XO — a7X0+a) — (yO — b7y0+b)7

such that

g(x,y) =0 (x,y) € (xo—a,xo+a)x(vo—b, vo+b) < y = h(x).
Moreover h € C(xy — a,xg + a) and

8x(x; h(x))

P09 == g (e ()




Consider the function g : R? — R given by g(x,y) = x? + y? — 1.
Choose a point (xg, yo) with g(xo, y0) = 0 but not xp = —1 or

xg = 1. Then there is an open interval in R (xp — a,x9 + a) and an
open interval (yo — b, yo + b) with the property that if

x € (xp — a,%p + a) then there is a unique y € (yo — b, yo + b)
satisfying g(x, y) = 0. We can then define a function
h:(xo—a,xo+a) — (yo — b, yo + b) for which g(x, h(x)) = 0.

In the example we are able to explicitly solve: take y > 0 then

y = h(X):m.



Next, we observe that the regular curve may be given as the 0-level
set of a function g

V={(x,y): g(x,y) =0}

Example
{(x,y) € R?: ax + by =0} : line
Example

{(x,y) € R?: Z_j + }1;—2 — 1 =20} : ellipse

V is the constraint



We go back to the condition

F'(to) = fx(to, h(to)) + f,(to, h(to))h'(to) = 0.
Substituting the value of the derivative

8x(to, h(to))

—gy(to, h(to)) °

F'(to) = fi(to, h(to)) + £, (to, h(to))




Finally we get the condition

Vf(x0,¥0) + AVg(x0,y0) =0

A is the Lagrange multiplier.
We define the Lagrangian

L(x,y,A) = f(x,y)+ Ag(x,y).

fag S C' and vg(X07y0) 7é 0.

If (x0,Y0) is extremum (a minimum or a maximum point) of the
original constrained problem, then (xp, yo) is a stationary point for
the Lagrangian.



The approach of constructing the Lagrangians and setting its
gradient to zero is known as the method of Lagrange multipliers.
Observe that not all stationary points yield a solution of the
original problem, as the method of Lagrange multipliers yields only
a necessary condition. It only gives us candidate solutions.



Lagrange Multiplier method

Joseph-Louis Lagrange or Giuseppe Luigi Lagrangia

Torino 25 January 1736- Paris 10 April 1813.

The great advantage of the method is that it allows to solve
optimization problem without explicit parameterization in terms of

the constraints.

» Problem: Minimize (or Maximize) the objective function
under contraints.

{min (max)f(x)
g(x) =0



Observe that the Lagrangian £ depends on (x, y, A) and that the
system to solve is

Ly(x,y,A\) =0
Ly(x,y,A\)=0
Ly(x,y,A)=0



The last equation is the constraint equation and the system is

Li(x,y,A) = f(x,y) + Agu(x,y) =0
ﬁY(XaYa )‘) — f}/(Xv)/) + Ag)/(Xa)/) =0
g(x,y) =0
Next, we solve an exercise following a previous method based on

parametric equation of the boundary and then we apply the
method of Lagrange multiplier.



Here we use the parametric equation of the curve.
Maxime f(x,y) = 4xy under the constraints

X2 y2
—+?:1 a>0,b>0
x >0, y >0

Observe that if x =0 or y = 0 then f(x,y) = 0. Since we are
considering a maximization problem we consider positive x and y.



The parametric equation in (0,7/2).

{x(t) = acos(t) t € (0,7/2)
y(t) = bsin(t)

F(t) = 4abcos(t)sin(t) = 2absin(2t) t € [0,7/2]

F'(t)=0 <= cos(2t) =0 2t=g+k7r tozg

XOZX(to):a\/§/2 yozy(to):b\/i/2



Lagrange multiplier method: exercises
a>0b>0

maxy , 4xy
2 2

S
with x > 0, y > 0: this is a constraint with inequality: they will be
treated with the KKT (Karush-Kuhn-Tucker) conditions, Indeed
the method of Lagrange Multipliers is used to find the solution for
optimization problems constrained to one or more equalities. If the
constraints also have inequalities, we need to extend the method to
the KKT conditions.

Observe that if x =0 or y = 0 then f(x,y) = 0. Since we are
considering a maximization problem we consider positive x and y.



We set

SN
X
-

VL=0
e
.

2
f=t



By the first equation

QJN| X
oy

The positive solution is

Then



a,b,c > 0. Maximize

with constraint

x>0,y >0,z>0.

Observe that if x =0 or y =0 or z =0 then f(x,y,z) = 0. Since
we are considering a maximization problem we consider positive x,
y and z .

2 2 2
L(x,y,2,0) =89z + NS5 + 55 + 55 — 1)



8yZ + 2\ x —0

a2 T
8xz + 22‘2)’ =0
8xy + % 0

VN I

2 2
55t



From the first equation

432%yz
A= 2

X
8x°zb* — 8a’y?z =0
8x°yc® — 8yz%a®> =0

x2 |yt 22
?—Fp—l—?—l



Simplify

Then

N

mw| Xw mm| Xw mr\)| X



Hence



let a;, >0Vi=1,..., N. Maximize

N
f(Xl,XQ, .o ,XN) = 2N HX,',

under the constraint

2
ZX'Q —1, x>0¥i=1,...,N
=1 a’

Observe that if x; = 0 for some index i then f(x1,x2,...,xy) = 0.
Since we are considering a maximization problem we consider
positive x; forall i =1,..., N,



N N 2
X:

[,(Xl,XQ,...,XN,)\)ZQNHX,'—l—)\(E a—'z—].)
i=1 i=1 1

N

OL(x1, X0, .., XN, A) N 2 A X
8Xk H Xi+ 312(

i=1,i#k



From the first equation (k = 1)

N—-1_2 11N :

X1

Substituting in the other equations

N N
oN a2 x2 H x,-—2kaa%Hx,-:O k=2,...
=2

i=2,i+k



Simplify

2
(X1 _ X
ai a%
%:X%
a7 a3

2 2

5 5
a7 ay

SN x?
\ L~I=1 3



whose positive solution is




Taylor's Theorem

Optimization without constraints

Optimization means we are trying to find a maximum or minimum
value. Any constraints appears.

» Local Extrema. If a point is a maximum or minimum relative
to the other points in its neighborhood, then it is a local
maximum or local minimum.

» Global Extrema. If a point is a maximum or minimum relative
to all the other points on the function, then it is a global
maximum or global minimum.



Definition

Let A an open subset C R” and f : A - R, xg € A. Assume that
there exists r > 0 such that for all x € AN B,(xg) we have

f(x) > f(xp), then xp is a local minimum point and f(xp) is the
local minimum.

Definition

Let A an open subset C R” and f : A — R, xp € A. Assume that
there exists r > 0 such that for all x € AN B,(x0) we have

f(x) < f(xp), then xg is a local maximum point and f(xp) is the
local maximum



Taylor's Theorem (Lagrange form of the remainder)

Theorem
Assume f € C?(A). x, x+h € A, x+thin A with t €[0,1], h
sufficiently small. There exists § € (0,1) such that

f(x + h) = f(x) + Z » = Z frox; (x + Oh)hih;
,j=1



From x(t) = x + th with h € R" t € [0, 1] with h small such that
x +the A. We set

F(t) = f(x + th).

Applying the rule the chain rule (it is the formula to compute the
derivative of a composite function) with x(t) = x + th, we get

n

F'(t) =) fu(x+ th)h;,
i=1
and

n

F”(t) — Z fX,'Xj(X+ th)hihj7
1j=1



Applying Taylor's formula for 1 — d

F(1) = F(0) + F/(0) + 3F"(6)

with 6 € (0, 1).
Putting in F(t) = f(x + th) we obtain

F(1) = f(x+ h) F(0) = f(x)

FI(0) =) f(x)hi  F'(0) = o (x+0h)hih;,

]

i=1 ij=1
n 1 n
F(x+h)=f(x)+ > F(x)hi + 5 D g (x + Oh)hih;

i=1 ij=1



Taylor's Theorem (Peano form of the remainder)
The Frobenius norm of the matrix A is defined as

JAl= | > laiy

ij=1

2

We will need the following inequality

Proposition
Assume A a matrix n X n. Assume h in R". Then

IAAI < [[A]l | Al



Ah =

dn3



The Ah norm is

n
|Ahl| = E:@uhr+aQMr%aﬂB+- ------ =+ ain
i=1

|ARl < | > > &gl = [|AllllA]

i=1 j=1




Then
[Ah - h| < [|Ah]| ||| < ||A] [|A]1>

We show the Taylor formula in R"” (Peano form of the remainder)

n 1 n
fx+h)=fx)+) o (X)hi + - > g (x)hibj+o(|[A]|*) h— 0
i=1 ij=1



We need to show

N7 fasg O+ 00)hihy = 3 Fs (x)hih; + o([|A][%) b — 0
ij=1 ij=1

D (B (x + 0h) — fis (x)) hib; = o(||A||?)
ij=1



Thanks to the previous inequality (with
A = D?f(x + 0h) — D?f(x)))

37t (g (x + 0B) = g ()it
]

< ||D*f(x + 6h) — D*f(x)|



Since f € C?(A) then

lim ||D*f(x 4+ 6h) — D*f(x)|| =0
h—0

Then we state

Theorem
Assume f € C?(A). x, x+h € Ax+thin Awithtc[0,1], h
sufficiently small. then

n

? 1
f(x+h)=f(x)+)_ o ()i + - > g (x)hibi+o(|[A]*) h— 0
i=1 ij=1



f(x,y) = cosx + siny

Find local minima and maxima points.

a%f(x,y):O — —sinx =0 —
ZF(x,y)=0



Hessian matrix

—siny

- (5 2)

T .\ ((=1)k*1 0
H(k’zr, > —|—j7r) = ( 0 (—1)f+1>

det(H) = (—1YTX

. Hence if kK and j both are odd or both are even
det(H) = (=1YTk=1>0



To study the extrema we consider

(~1)++1

If k is even then (km, 5 + jm) local max
if k is odd then (km, 5 + jm) local min



Then if k and j are both even (k7,5 +j7r) local max. If kK and j
are both odd then (km, 5 + j) local min.



fx,y) =x>+y> —(1+x+y)?

Verify that A= (—3,—1) is a local maximum point.

Wl

5 =3 —3(1+x+y)

{ Of —3x2 —3(14+x+y)>=0
0



1 1
Df(—=, —=) =

0*f 0*f
_ Ox? Ox0y
H=1 % o2f

The Hessian matrix

Ox0y Oy?
0*f 0%f
ﬁ—6x—6(1—|—x+y) a—y2:6y—6(1—|—x—|—y)
0 f
= —6(1
XDy 6(1+ x + y)

fXX(Xa)/)f;/y(Xa)/) - fxy(Xa)/)z =
= (6x = 6(1 + x + y))(6y — 6(1 +x +y)) = 36(1 + x +y)* =
36[(x — (L+x+y)(y —(1T+x+y) — (1+x+y)



x=(1+x+y) —(1+x+y)
H) = =
det(H) = 36 ~(1+x+y) y—(Q+x+y)
A=(-3-3)
~2/3 —1/3
36‘_1/3 _2/3‘>0
°f, 1 1
2373 <0

(—3,—1) is a local maximum point



Hessian Matrix
R matrix

Q= ( di1 qgi2 )
421 Q22



di12 = q21
h" Qh = quihi + 2q12m b + qohs
Definition

We say Q positive semi-definite, if the quadratic form h” Qh is
positive semi-definite, this means

2
h"Qh= Y qijhih; > 0,Vh € R,
ij=1

and there exists h # 0 € R? such that A" Qh =0



Example

N O
N—

o O

Definition
We say Q is positive definite if the quadratic form h” Qh is positive
definite, this means

2
h"Qh =) qijhih; >0,Vh#0 € R?,
ij=1



Definition
We say Q is negative semi-definite if the quadratic form h” Qh is
negative semi-definite, this means

2
h"Qh= " qijhihj <0,Vh € R
ij=1

and there exists h # 0 € R? such that A" Qh =0



Definition
We say Q is negative definite if the quadratic form h' Qh is
negative definite, this means

2
h"Qh = qijhih; <0,Vh#0 € R?,
ij=1



A matrix Q is called indefinite if there exist h e h tali che

n n
Z q,-JF,-Ej >0 Z q,-,jh,-hj <0
ij=1 ij=1

Exercise

Find examples of positive definite matrices, positive semi-definite
matrices, negative definite matrices, negative semi-definite
matrices, indefinite matrices.



Let
Q= ( di1 qi2 )
g21  g22
a symmetric matrix.

Q| = detQ = q11922 — (q12)°.
Then

Q] >0 and g11 >0, = Qispositive definite



Q| >0 and g1 <0, = Qisnegative definite
If detQ < 0, then @ is indefinite.

a b
- (5 ¢)
Given the associated quadratic form

ahi + 2bhyhy + chs

This is equal to

2 K2
a(hl + éhg) + " b h%,
a a

hence the result.



Definition
Assume f € C?(A). The Hessian matrix is (By Schwarz theorem it
is a symmetric matrix)

Hf(XO) — (inXj(XO))i,J'Zl,”

In 2 — d the Hessian matrix is

0% f
Ox;0x;

(Hf)ij = ij=1,2

the symbol 0x;0x; means that we first we take the derivative with
respect to x; and then with respect to Xx;.



_ ( fXX(XoﬂyO) fxy(XOa)/O) )
Hf =
f (X0, ¥0) £y (X0, Y0)



Go back to the n dimensional case . If xp is a stationary point
Df(xp) = 0, the Taylor formula gives

1
f(xo+ h) = f(x0) + 5 D*f(x0)h- h+o(|[h]*), h—0

If D?f(xg)h-h > 0 then locally (in a neighborhood of xg)
f(x) > f(xo).

Then xp is a local minimum point



If D?f(xg)h - h < 0 then locally (in a neighborhood of xp)
f(x) < f(x0).

Then xg is a local maximum point



Theorem

Sufficient second order condition.

Let A an open set. Let f € C?(A). If xg is a stationary point
(Df (xo) = 0) and the Hessian matrix in xq is definite positive
(negative) then xq is a local minimum (maximum) point.



Quadratic Form
A quadratic form is a polynomial with terms all of degree two.

g(h) = ) aijhihj=s) aiihi+) aijhih;
ij=1 i=1 i#j
A = (ajj) symmetric matrix.
Scalar product
g(h) = Ah- h

A'is a symmetric n X n matrix, his n X 1, and - denotes the scalar
product between vectors.



Example

g(h1, ho, h3) = h? + 3h3 + h3 — 24h hy — 6hyhs + 2hoh3

The symmetric matrix A

1 -12 -3
—-12 3 1
-3 1 1

Let A be a be a square symmetric matrix of order n. A is called
positive (negative) definite if h” Ah is positive (negative) definite

hTAh= )" qjjhihj >0 (h" Ah < 0)Vh € R", h#0.
ij=1



Problem
» How to show that A is positive definite or negative definite?

Let A be a square matrix of order n and let A be a scalar quantity.
Then
det(A — )

is called the characteristic polynomial of A: it is an n degree
polynomial in A and det(A — A\/) = 0 gives the eigenvalues of A.



A polynomial of n degree may have complex roots. For symmetric
matrices we have

Theorem

The eigenvalues of symmetric matrices are real.



Eigenvalues Test

Theorem
Let m be the smallest eigenvalues and let M be the largest
eigenvalues of the symmetric matrix of n order A. Then

m||h||> < Ah-h< M|h||*> VYheR"



We consider i
F(h)=Ah-h= )" ajhih;,
ij=1
In the set
K={heR":|h| =1}

F is a continuous function on the compact set K, by Weierstrass
theorem the function F admits a global minimum m and a global
maximum M on K.



Let h,, be global minimum point in K and let hy, be global
maximum point in K. This means

lhml =1 [[Am] =1

F(hm)=m F(hy)=M

YheR": ||h|| =1

we have .
F(hm) < ) ajhih; < F(hu)
ij=1
Fix i
p=-—, h#0, heR"
(i
>

el =1, pekK



M
D @il

<

n 1Jj=1

hi J
Z aj

n ”\Thﬁ HhH2

En: ajipy = Y a

ij=1
ij=1
ij=1

_] >~
ajj I
H2 Z

n ajjhiti = H

ey

1j=1
ij=1




We set
) Z U I_[7 7
HhH —
Since

m<G(h)<M h#0,

hp is minimum point for the function G, hps maximum point for
the function G.



We compute the first partial derivatives of G and we will set

0G
Oh;
0G
Oh;

From this we will find that m, M are eigenvalues of the matrix A.

(hm)=0i=1...n

(hM):O I=1...n




0G ( 0 1 1 0 >
— (Ah-h n Ah-h) =
Oh; Ohi [A[2 " [[A]]® Oh;

We compute

o ( 1Y\ 0 1 B 2h;
Ohi \|n||>) Oni\hi+h+...02)  (h3+h3+...h2)2

2h;
| Al*




Next, we compute

We have

(311

dz1

di1

\anl

d12
d22

a2

dn2

0

—Ah-h

Oh;

di3 ... ai; ... al,,\
d3 ... ay ... aon
d;3 dji din




Ah =

aiihy + aiphy + aizhs + - -
arihy + axphy + axzhs + - - -

ajrhy + ajphy 4 ajzhz + - -

\anlhl + apmhy + apzhs + - -

+ aijhi + -+ + ainhn
+ agihi + -+ + az2nhn

+ ajihi + -+ - + ainhn

+ anihi + -+ annhn)



Ah - h = (a11h? + aphihy + aishihs + - - - + agih hj 4+ - - + aiphihy) +
(ax1hihy + amhs + apshsho + -+ - + aihihy + - - - + apphphy) +

(ainhihi + aiphohi + ajshshi + - -+ + aiih} + -+ + ajphphi) +

(anlhlhn + apphohy + apzhzh, + -+~ + apihihy + -+ - + annh%)



a n
5 ( Z ai,jhihj) = 2a1;h + 2agiho + - - - + 2ajih; + - - - + 2apihy
RNES!

Since A is a symmetric matrix

<§:auhh>_2§:@,

iIJj=1

0G 2 ( Ah- h )
j —=h;
Ohi |3 Z“ |h]>

Hence



Denoting by DG the gradient of the function G from the previous
computation we have

DG(hpm) =0 <= Ahpm — G(hm)hm =0

DG(/‘I/W) =0 < Ahy — G(h/w)h/w =0,
then G(hy,) = m and G(hy) = M are eigenvalues of A.



If pis such that Ah, — ph, = 0 then

1
2

m < G(hy) = H
P

Ah,-h, <M

2
Ah, - h, = ph, - h, = p|lhy|~,
m<p<M

m, M are the smallest and the largest eigenvalues of A.



m < G(h) = ”‘Fizuhh<w1h#0
ij=1

m||h||? < Ah-h< M| h||* VheR"



Corollary

Let A be a symmetric matrix of n order. A is positive definite
<= all the eigenvalues are positive.

Corollary

Let A be a symmetric matrix of n order. A is negative definite
<> all the eigenvalues are negative.

The proof follows from the previous theorem.



f(x,y,z) = x>+ 2°y + zy
Compute the gradient of f and set it = 0. Find the points.
f=2x=0
fp=2"+z=2(z+1)=0
f,=2zy+y=y(2z+1)=0



PO — (07 07 0)7
P; = (0,0, 1),
Compute the Hessian matrix

fox = 2 fyy =0 fzz

fry =0 fy, =2z+1



Classify the points (0,0, —1) and (0,0, 0)

2
H(0,0,—1)= [0 0
0



2
H(0,0,0) = [ 0
0

2

H(0,0,0) — Al = (

|H(0,0,—1) — M| =|H(0,0,0) — M| = (2= \)(\* —1)
Saddle points



Eigenvalues of A
Find the eigenvalues of A.The n degree polynomial in A and

det(A — ) =0

gives the eigenvalues of A.



» Fundamental theorem of algebra:
Every non-zero, single-variable, degree n polynomial with
complex coefficients has, counted with multiplicity, exactly n
complex roots.

» The Abel-Ruffini theorem states that there is no solution in
radicals to general polynomial equations of degree five or
higher with arbitrary coefficients.



Solving cubics

A BN 2\ +24=0

It helps if we know one root: A\ = —2 is a solution of this equation:

(—2)3 —5(—2)2+4+24=-8-20+4+24=0

Factor Theorem

(A+2)( A2+ bA+c) = (A+2)( N2 —=7A+12) = (A+2)(A—3)(\—4)



Descartes’ rule of signs.
Order the terms of a single-variable polynomial with real
coefficients by descending variable exponent

P(A\) =423 —5X2 —2X 424 =0

The number of positive roots of the polynomial is either equal to
the number of sign differences between consecutive nonzero
coefficients, or is less than it by an even number.

Multiple roots of the same value should be counted separately.

P(A) =+X3—5X2 —204+24=0

2 changes of sign: in the example two positive solutions. Solution
for A (—=2,3,4)



In a cubic no sign change means no real positive root, one change
means one real positive root, two sign changes means two real
positive roots or none, three changes means three positive roots or
one.

P(A\) = 4+X34+5)\2+204+24=0
no real positive root. Solution for \ ~
(—5.44271,0.22136 + i2.0882,0.22136 — /2.0882)

P(\) = 423 +5X% +2) — 24 =0
one real positive root. Solutions for A ~
(1.744,—-3.372 4+ /1.54633, —3.372 — /1.54633)

P(A) =+ =5\ +2\—24=0

three positive roots or one. Solutions for \ ~:
(5.44271,—0.22136 + i2.0882, —0.22136 — i2.0882)



Real positive solutions.

Necessary condition to get real positive solutions.
Sharaf al-Tusi (Tus, 1135-Baghdad, 1213) .

a,b > 0. Real postive A.

A% 4 a= b
A1 positive solution

A< X4 a=b)

hence

)\1 < \/E
On the other hand b\ — A3 has a max in the point A\ = /b/3 Then

2 < by/B3— (VB3 = TV

Hence
22 b3
<
4 — 2

\l



Formula
Gerolamo Cardano (1501-1576).

Tartaglia (1500-1557)
Ludovico Ferrari (1522-1565): fourth order equation.

X bx?+tex+d=0

xX=y+k
2

First reduction: find the value of kK to make 0 the coefficient of y~.

X3—|—bX2—|—CX—|—d:0
(v + kP +bly+ k)P +cly+k)+d=0

y> + 3ky? +3k?y + k> 4+ by? + 2bky + bk* +cy + ck +d =0

Y3+ (3k + b)y? + (3K% + 2bk + )y + k> + bk® + ck+d = 0



Then "
3k+b=0 k=——

3
b? b? b?
b b3 b 2b3 b
K4+ bk®+ck+d=——4+——c=+d="—c=+

27 9 3 27 3



We substitute

x=y—b/3
into the equation
b? 2b3 b
3
—— — —c=-+d=0
v+ ( 3 + o)y + 57 —C3 T
p=—b*/3+c

q=2b/27 — bc/3+d

Hence

y>+py+q=0



Second reduction: try to find y as the sum of the two unknown u
and v.
y=u+yv

Substituting inside the equation
v +py+q = (u+v)’+p(u+v)+q = v’ +v +(Buv+p)(u+v)+q =0

Then
w4 v = —q
v = —p*/27

We have the sum and the product of u3 and v3: we may construct
the second order equation:
Recall z%- sum z+ product =0

22+ qz—p3/27 =0



then we get a real solution

y=vz1+Vz.



To find the other solutions in the case
A >0,

we recall that the cube roots of 1
1, ——+—i, —=——i

A cube root of a number x is a number y such that y3 = x. All
nonzero real numbers, have exactly one real cube root and a pair
of complex conjugate cube roots. For example, the real cube root
of 8, denoted /X, is 2, because 23 = 8, while the other cube roots
of 8 are —1 + iv/3 and —1 — iV/3.



Roots

1, V3. 1 V3.
up = i/—g +VA = uo(—§ + 7/) up = uo(—§ — 7/)

i[9 _ o Love 1 V3.
> \/Z, vi = v 2—|— 2/), va = vy 5 2/)



Then, recalling

upvj € R
Y B
up -+ Vo = —5 -+ A -+ —E — A
1 V3, 1 V3. 1 V3 .
U1_|_V2 = Uo(—§—|—7l)—|—V0(—§—7l) = —(U0+V0)§+7(U0—VO)I
1 V3. 1 V3, 1 V3 .
up+vy = uo(—§—7/)+vo(—§+7/) = —(uo+vo)§—7(uo—vo)/



Function
f(x):X3—|—bx2—i—Cx+d
im x>+ bx*+cx+d= 400

X—400

im x>+ bx*+cx+d=—00

X—r—00

Three real roots: A < 0.
Example

x*—x=0 x(x—1)(x+1)=0
Recall y> +py +qg=0 then p=-1, q=0

2 3

g p 1
A:— _— = —— O

. 27 <

\l

y=u+tv, vr+v =0 =127

1
Z24+1/27T=0 z=+——ij

V27



1
Z=d—=i
V27

To find the solutions in the case
A <0,

we recall that the cube roots of / and —/

v3_ i V3 i
2 2’ 2 2’
V3 V3 i






Linear Regression

Relationship between two variables
by fitting a linear equation to observed data. Given n points n > 2
of R? x; # x; find the line minimizing the error

n

F(ag,a1) = Z(QlXj +ao—y) =
j=1

n n n n n
)G T na ) yfF2a0m ) X =220 ) v =201 ) x5y,
j=1 Jj=1 J=1 J=1 J=1



Linear regression: model the relationship between two variables by
fitting a linear equation to observed data.
Function of two variable ag, and aj.

F

OF =237 (arxj+a0—y;) =0
F

OF =237 xj(a1xj + a0 — ;) =0



We write

{aon—l— a1 (71 %) = 271 Y
a0( 7= %) +a( 7 x7) = 21 Xy,






Exercise
Xj #Xiwith i #ji,j=1,...,n then

n

n
(ZXJ)2 < HZij, neN,n>?2

j=1 j=1



The inequality is true per n = 2. Assuming the inequality true at n
step we need to show

n+1 n+1
(D-%)" <(+1)Y %
=1 j=1
n+1 n
(D-%)" = (D% + )"
Jj=1 Jj=1

n n
(354 2+ 2001 Yy <
j=1 j=1



n n
2 2
ng Xj—i—Xn_|_1—|—2Xn_|_1§ Xj =

n n
2 2
”+1)ZX +NXg 41X 41— ( n+1 1 n+1/)_ZXj +2Xn 41 ZXJ =

~~
n

n+1 n+1

(n+1) ZX —Z — Xp+1) <(n+1)ZXJ-2.
j=1

j=1



Solution.

det(D) # 0

In this case the solution is

‘ DY i ¢
n n
L Zj:l X./-y./ Zj:l XJ

a
Zf:l Xj

0 p—
n
‘Z}’:m Do X

Zf:l Yj

n
B ‘ D1 X Doj-1%Y

a
ZJ'?:1 Xj

1 — ‘ n
DX e XF



The Hessian matrix is

2n 250 X
— j=1"J
(a0, 21) (2 ZJ",:1 Xj 2 Z}’:1 Xj2> '

det(D) > 0. 2n > 0 minimum point.



Exercise

Find an example and apply the method: find a table to compute
the price of an intermediate stop of the bus once we fixed the
prices in preliminary stops by computing ag and aj.

Exercise
Function of three variables ag, a1, ar.

n

F(ao,a1,@2) = ) (a2 + a1 + a0 — )’
j=1

In particular case x; = i discuss the problem to find solution.



N N N
/\//V ZNzl Xi Z,N:1 x,-2 ao Zﬁ-zl Yi
Z/;/:l Xj ZIN:]. Xi2 ZN:1 Xi3 ar | = Zli\/:l XiYi
Dy Xi2 D i1 ng D i1 X;L 42 D i1 X;2Yi



N N
/\//V Z/I;/:1 Xi Z?V:1 Xi2
A= Zli\l:1 Xi Z,Nzl X7 Z?Vzl X7
2 3
Doimi XD doim1 XD iy X



Study the determinant of A in the case

N 2 N 3
]A\:sz\,zlxg ZI}V:].XI;I- _
Doim1 X0 Dlim1 X
N N N 3
IR S il
1 Doim1 Xi Dlim X
N N N
Doim1 X Die1 Xi2

2
D%

=1

N N
)y Xi2 D i1 X?




N

N

3
I

>

2
I

Al =2 JX,'S:X-

i=1

i=1

i=1



> |If

then

Zi:%N(lJrN)

=1
N 1
d iP= SN+ N)(2N +1)
i=1
N 1
L ZN2(1 + N)?
i=1
N 1
it = 3N+ NN +1)(=1+3N + 3N?)
i=1

1



Inf-Sup Convolution: examples

Given a function f : RV = R, f € C(RV) the Inf Convolution of f
denoted by f. and the Sup Convolution of f denoted by ¢, with

e >0

. 2
£(x) = inf (f(y)+u) (5)

y€ERN 2€

and

() = sup, () - M) (©)

We discuss the definition of inf-convolution finding f. in three
examples.



First example. We consider
F(x) = [Ix[I* = 5 + - + x-

f e C3(RM).

The function assumes a minimum point at x = 0. Next, we
compute the inf-convolution.



Fix x. We set




Hence

i e 179

Substituting we have

fe(x) = KENI ﬁxﬁ) + 2% i:l(%ze X

k=1

12 1
(2e+1)2  (2e+1)2  (2¢+1

)



In conclusion

fe(x) =

2¢ +1

11
x



Second example.
Consider

f(x)=|Ix|]| =\/x¢+...x3

f € C(RN). It does not admit first partial derivatives at x = 0.
We compute

1 N
2 1
ﬁx:ygnﬂ{lv[<2yk) +£;xk—yk ]

We first consider

>
Ixll <€,



We have

ly =xI* = (1 = xa)? + -+ (v = xw)® = Iy > + [Ix]|I* = 2x -y
Fix x such that ||x|| <€

N

Fly) = (Zyk) + oS = Il + e lly — Xl =

k=1

Iyl + 5 (HyH +[Ix[1* = 2x - y) =

2
1?2

Lo Il |
— ) — 1—
Iyl + 5=y I+ 12 = 20y ) = iyl = 20 + 22 28



Hence if ||x|| <,

Ix1?

1o o
My — > _
Iyl + o-lly = X2 > 2

The value of F. in y = 0 gives

1 N
FE(O) — 2_6 lega
k=1

then 0 is a local minimum.



If ||x|| < € then

e >0

Il > e,



Next, assume y =% 0, we compute gradient

1
Sk Za—y)  Vk=1...N.
€

Iyl

1
e Z(—y)=0  Vk=1...N.
€

Iyl



Making the square

2)//% 2
€ W:(Xk—)/k)7

and taking the sum on k

2
Ix = ylI* = €.



Also from

Yk

1

vi(llyll+€)=llyllx«  vVk=1...N.

Making the square and taking the sum on k

2 2 2 2
Iy IECIy I+ €)™ = Hly 11X~



Hence
Iyl = [Ix]] — ¢,

And from the previous computations
2
Ix =yl =€

Iy Il =[]l =€,



Substituting the value of vy,

fe(x) = [Ix|| = e+

0 {>2<2
f(x) =14 =

x| — 5
Exercise

Make a graph in1 — d

In conclusion

2—66.



Third example
We consider a discontinuous function.

f(x){l x <0

1 x>0



We compute

00 = int (9 + P50

yeR 2¢



=i [ (100 +2325) g (002525

= mi i |X_.y’2 . ‘X_y’2
709 =min | inf (=14 P20 ) i (1425




x<0
—1
fg(x){min[(l—kﬁ),l} x>0



x? x? x?
nl( -1+ 5 )1 =145 14X <
i [( +26)7 ] T2 T2 S

2

—1+)2<—§1 = x? <4e = |x| < 2\/€
€



x <0
0 < x<2e
X > 24/€



Convex functions and Jensen's Discrete inequality
Convex Set

Definition

Q c RN is a convex set if for any x and y € Q,

A+ (1—=XN)y eQ for any A € [0,1].

If x,y € Q then [x, y] € Q: any two points, the set contains the
whole line segment that joins them
2-d: B,(a) is a convex set.



N-d: B/(a) :={x RN : |Ix—a| < r} is a convex set.
Indeed x, y € B,(a) then if A € [0,1] we have

[Ax+ (1 =A)y —al = |AMx=a) + (1 =A)(y —a)ll <

M(x=a)l+ (1 =Ny —a)l <Ar+(Q—=XNr=r
Annulus is an example of non convex set.

Exercise
Prove that the intersection of two convex sets is a convex set



» p £ 0. Closed convex sets are convex sets that contain all
their limit points. Iperplane (closed set)

H={xecR":p'x=al,

> p# 0.
Halfspace (closed set)

H+:{X€RN:pTX2a},

H_.={xeR":p'x <al,



The convex hull co(2) is the intersection of all convex sets
containing a given subset of a Euclidean space €2: it is the smallest
convex set containing 2. An equivalent formulation, co(f2) is the
set of all convex combinations of points in the subset.



Convex Functions

Definition

Let C be an open convex set. f : C — R is convex if

fF(AX+ (1 =A)y) < AM(x)+ (1 -Nf(y) Vx,ye C, Xe]0,1].
(7)

Definition
f is a strictly convex function if in (8) we have strict inequality for
x# yand A € (0,1).

Definition
f is a concave function if —f is convex

F(Ax+(1=XN)y) > M (x)+(1—-Nf(y) Vx,ye C, Xe]0,1].



In 1-d an affine function is a function composed of a linear
function plus a constant and its graph is a straight line. Affine
function in RN are a”x + ¢, they are convex and concave, an
example of convex function is f(x) = ||x||, an example of strictly
convex function is f(x) = ||x]°.

The function f : R - R

2
|x|7, x >0,

f(x)=
9 | x| x <0

is convex in R, not strictly convex in R.



Let x > 0. The log function is a concave function in R, . Given
p>1, p€ R and g such that

S+ Z=1.
P q

From the concavity follow Young's inequality: Given a > 0 and
b >0, and p > 1, g such that %4—%:1. we have

aP  bA
ab§_+_7
P q
_ 1 q_1_1 . _ _ g
Indeed)\—p 1 =3 x=a° y=5>b
1 1 1 1
log(—aP + —b9) > —loga® + — log b9 = log a + log b = log(ab)
P q P q

The inequality follows passing to exp.



Jensen’s Discrete Inequality

Theorem

Let f : C — R be a convex function on a convex set C. Given k
points with k > 2

X1,X0,...,x¢ € C

we have
1 k
E ZX; e C
i=1
and

k
(G 2% <

i=1

»Ii—‘

»Ii—‘



Let k = 2 then 7 + 3 € C. It follows by the definition of set
convexity. Also by the assumption of the convexity of f.

F(2+2) < 5(() + )

We assume the induction assumption at step k, this is

1 k 1 k k
;ZX,’GC and f( ;ZX, Z (x;)
=1 i=1 i=1

xﬂbé

Next, we need to show that

1 k+1 1 k+1 1 k+1
72 % €C and f(k+1_§;x,-)§k—+1;f(x,)
We set
k k 1
- l1-\=1-— —— =~
A k+1 A k+1 k+1’
then
k+1



We have

1 & 1 < 1
G 22 = G 2+ ) =

1= =

k
1 1
f(A; ;21 Xi+ 7 n 1Xk+1) <

(by the convexity of f)

k

VLS W)
i=1

(by the induction assumption at step k)



k
A% ; f(xi) + (1= A)f(xkr1) =



The geometric mean is a type of average: while the arithmetic
mean adds items, the geometric mean multiplies items. We can
get the following inequality for positive numbers y;.

yi+y2---+ Yk
P .

(yiy2 .. -)/k)l/k <

Next, we obtain the inequality by the previous result: exp is a
convex function in R, then

ZX,') <

i=1 I=

k

x|
x| =

exp ( exp(x;).
1



We consider

k
1 X1 X2 Xk X1 Xk
exp(;;x,-) zexp<?—i—?—i—...7) :exp?...expr
|=
Set
Yi = eXi7
we get the well-known inequality between arithmetic mean and
geometric mean:

yi+y2---+ Yk
r .

vz vV <



We show a generalization of the previous theorem

Theorem

Let f : C — R be a convex function on a convex set C- Given k
points with k > 2

X1,X0,...,Xc € C,
A A2, LA ER, N >0, i=1,. 0k Y A=1
we have
k
Z)\,’XiEC
i=1

and

k k
f( Z )\,‘X,') < Z )\,‘f(X,')
=1 =1



By induction. The result is true for k = 2. Let

AL, A0, k1 €R) AN 2>0,7=1,..., k+1 Z)\,‘Zl
=1



We assume Ay < 1.

k+1 k

Z AiXi = Z AiXi + Akp1Xpky1 =
i=1 i=1

k

Aj
(1 — Agr1) Z T, S + Ap1Xk+1
i=1 k1



We set

Using the induction hypothesis at step k, we get

k+1

Z Aixi € C.
i=1

Moreover

k+1

k
F_ i) = F(Q_Aixi + Aepaxier) =
i=1 i=1

F((1— Aksn) Z —

———— X+ Akr1Xkt1)
Ak+1

(by the convexity of f)



k

< (1=

i=1

A

i)+ Mg f
1 )\kHX) + M1 f (Xiet1)

(by the induction assumption at step k)



Application

A Ao, LM ER, A >0, i=1,.. k> Ai=1

k k
exp (Z )\,-X,-) < Z Ai exp(x;)
i=1 i=1

Set y; = €%, then we get the generalized inequality between
arithmetic mean and geometric mean:

(1) (12)22 - ()™ < Aryn + daya -+ Ay



Legendre-Fenchel Transform
Let f : RN — R. The Legendre-Fenchel Transform of f

f*(x) = sup |x-y — f(y)] x € RV
yERN



Let p > 1, andqsuchthat%+%:1

1

f(x)==|x||?
(x) pH |
Ix[IP = (G +55 + -+ +x3)2
Then {
F(x) = = [Ix]|9.

q



We compute the gradient of

1
F(y)zx-y—f(y)ZX-y—EHpr

OF

or _ i
dy;

=0 <= x5~ y|P*y =0
Iyl ' ’

~1
xj — [ly[|?

Then, setting § such that x; — ||9||P"29; =0



1P = |
= ||x|| he y
nce 9] = [Ix]|7T .

‘p—2 ~

And, sinc — =
, e X; HA
j )/’ Y
i =0

p—2

Vi =xilIx[l™
g Pl
j=1...,N



Substituting the value

" L L
FOEDI/E I
J

_p=2 1 P 5 _p=2 1 P
> xixi |lx|| TP — o [ el B L
J
P 1 P 1
)71 = = [|x]7=T = = [|x]|“

P q



Definition

Let f: RV — R. A positively homogeneous function of degree p is
one with multiplicative scaling behavior: if all its arguments are
multiplied by a factor A > 0, then its value is multiplied by power

p of this factor
f(Ax) = APf(x)



Proposition

f: RN — R. Assume that f is a positively homogeneous function
of degree p > 1. Then f* is positively homogeneous function of
degree q, with p and q such that 1/p+1/q = 1.



Proof.
Let A >0

f*(Ax) = sup [)\x Y — f(y)} — sup [)\q+1_qx Ly — f(y)} —
y€RN y€RN

A9 sup [x-()\l_q)y—)\_qf(y)} = A9 sup [x-()\l_qy)—f()\_%y)}
yERN yeRN
We observe
9oy 9
p p

we set & = A179y we obtain

f*(Ax) = A9 sup [X L€ — ff)} = A" (x)
EcRN



Convex Functions and smoothness
Definition
Q c RV is a convex set if for any x and y € Q,

X+ (1=A)yeQ  forany A €[0,1].

Definition
Let C be an open convex set. f : C — R is convex if

FAx+(1=N)y) <X (x)+(1—-Nf(y) Vx,ye C, Xe]0,1].
(8)
Definition

f is a strictly convex function if in (8) we have strict inequality for
x#yand X € (0,1).



Definition
f is a concave function if —f is convex

F(Ax+(1=AN)y) > A (x)+(1—-Nf(y) Vx,ye C, Xe]0,1].

Theorem
Let C be an open, convex subset of RN and f: C — R, assume
f € CY(C). Then f is convex in C <=

f(x) > f(xo) + Df(x0) - (x — x0) Vx,x0 € C.

f € CY(C), f concave in C <=
f(x) < f(xo) + Df(x0) - (x — x0) Vx,x0 € C



f € C(C) and convex in the set C —
f(x) > f(x0) + Df(x0) - (x — x0) Vx,x0 € C.
By the assumption of convexity
f(Ax+ (1 —A)xp) = f(xo + AM(x — x0)) < AMf(x)+ (1 — N)f(x0).
This means
f(xo+ AMx —x0)) — f(x0) < AMf(x) — Af(xp),

A>0

f(xo+ AMx—x0)) — f(x0) - A (x) — AMf(x0)
A - A




Then sending A — 0" we get the result:
f(x0) + Df(x0) - (x — x0) < f(x).

Next we assume f(x) > f(xp) + Df(x0) - (x — x0) Vx,x0 € C. We
show that f is convex

Change xp with xg + A(x — x0) in f(x) > f(x0) + Df (x0) - (x — x0)-
f(x) > f(xo+A(x—x0))+Df(xo+A(x—x0)) - (x—(x0+A(x—x0p)))

f(x) > f(xo+AMx—xp))+ Df(xo+ A(x—x0)) - (x —x0 — A(x — x0))



Then
f(x) > f(xo+ AMx—x0))+ (1 —X)Df(xo + A(x — x0)) - (x — x0)

M (x) > M (xo+A(x—x0))+A(1=N)Df (xo+A(x—x0))-(x—x0) (9)



We go back to
f(x) > f(xo) + Df(x0) - (x — x0) Vx,xg € C.

Change x with xg and change xg with xg + A(x — xp) in the
inequality above.

f(x0) > f(xo+ A(x —x0)) — ADf(xp + M(x — x0)) - (x — x0)



This means
(1-N)f(x0) > (1=X)f(xo+A(x—x0))—(1=A)ADf (xo+A(x—x0))-(x—x0)
(10)
Adding (9) and (10)
AF(x) 4+ (1 = X)f(x0) > f(x0 + A(x — xp))-

This show the convexity of f.



Remark

We recall that Df (xp) = 0 is always a necessary condition for local
optimality in an unconstrained problem. The previous theorem
states that for convex problems, Df (xp) = 0 is not only necessary,
but also sufficient for local and global optimality (minimization
problem): from

f(x) > f(xo) + Df(x0) - (x — x0) Vx,xg € C.

we obtain
f(x) > f(x)



Strict convexity and uniqueness of optimal solutions. Let f a
strictly convex function in a convex set C. Assume that the
optimization problem

minycc f(x)

f strictly convex

admits a solution x € C, then it is unique.



Let x and y two points such that
> f(x)<f(z) Vze C
> f(y)<f(z) Vze C
> f(x)=1(y)

Fix z = %X + %y, then

f(z) = f(%er %y) < %f(x) + %f(y) = f(x)

A contradiction.



Remark
Observe that the min problem

min e~
xXER

does not admit solution.

Theorem
Let C be an open, convex subset of RN and f : C — R, assume

f € C?(C). Then f is convex in C <= Vx & C D?*f(x) is
positive semidefinite (f is concave in C <= D?f(x) is negative
semidefinite)



Convexity is equivalent to convexity along all lines. f : C — R.
Assume f € C2(C), and f convex.
Define, for x e C, y e RN : x+ay e C

gla) = f(x +ay)
g'(a) =Df(x+ay)-y

g"(a) =D*f(x+ay)y y

Next observe that g, as a function of «, is a convex function.



Indeed for \ € [0, 1]
g(Aar + (1= Aaz) = f(x + (Aar + (1 = Aaz)y) =

FA(x +ary) + (1 = A)(x + aay) <
M(x+ary) + (1 = AN)f(x 4+ azy) = Ag(a1) + (1 — N)g(az)



For the convexity of g in 1 —d
g'(a) > 0.

In particular
g"(0) = D*f(x)y -y > 0.
The other hand follows by Taylor expansion with Lagrange

remainder, there exists { such that

F(x) = £(30) + DF(x0) - (x — 30) + 3 DF(O)(x — 30) - (x — 0)



Hence
f(x) > f(xo0) + Df(x0) - (x — xp)



Convexity of quadratic form.
From the previous result. Given f(x) = x" Ax with x € RV,
A = (a;j) with A symmetric: a;; = aj j,then

D?f(x) = 2A

> f(x) =xTAx is convex in RN <= A is positive semidefinite.

> f(x) = xT Ax is concave in RV <= A is negative
semidefinite.



Example
A symmetric of order n, b € RN ¢ eR.

f(x) =Ax-x+b-x+c

We have

f convex <= A is positive semidefinite.
and

A positive definite = f strictly convex



Exercise

X4

f(X7Y):)7 x>0, y>0

It is strictly convex in x >0, y > 07

x3 X2

f\(x,y) =4— Ffx(x,y)=12—

(%, ¥) ) (%, y) /2
x4 x4 x3
f(x,y)=—2—=5 fy(x,y)= 6y— fx(X,y) = —8;

X6 X6 X2
detH =72— — 64— > 0, f«(x,y)=12— >0
% % b ) y?



Rule north-west determinants.

Definition
A symmetric matrix of order n: the north-west submatrices are

a a
Alz(all),...AQZ( 1 12)

d21 422

dil1 d12 4di3
A3 = ( d21 d22 a3 ) ........... An = A

d31 d32 433



The following result holds true

Theorem
A symmetric matrix of order n.

» A positive definite <—>
detAx >0, Vk=1,...,n.
» A negative definite <—-
(1) detA, >0, Vk=1,...,n

(det A; <0, detAy >0, det A3<0...)



Exercise

Compute

A is negative definite.

-3 1
1 -9
2 5
Aq| = —3
Ay| = 26
As| = —117

2
-5
—8



Exercise

10 —1 -3
A=1|-1 1 1
-3 1 4
Compute
|A1| =10
|Ax| =9
|Asz| =23

A is positive definite.



Exercise
Given

f(x1,x0) = 4x? + 2x3 4+ 2v/2x1%0

the associated matrix is

Find the eigenvalues of A.

A—A/:<4_)\ ﬁ)

V2 2—)
A=X| =X —-6\A+6=0
A2=3%+V3

A is positive definite.



Penalty and barrier functions

Penalty Method

Problem: min f under the constraint g(x) < 0.

Consider the constraint g(x) < 0. The idea of penalty is to have

pix) = 1 ° g(x) <0
> 0 g(x)>0



This can be achieved using the operation

max(0, g(x))

which returns the maximum of the two values. We can make the
penalty more regular by using

(max{g(x1, %2, ...,xn),0})>.

This is the quadratic penalty function.
In general

(max{g(x1,x2,-..,xn),0})? p>1

» p =1 linear penalty function: this function may not be
differen-tiable at points where g(x) = 0.

» p=2. This is the most common penalty function.



Given a function gt (x,...,xy) = max{g(x1, x2, ..., xn), 0} with
g € C! then ¢(x) = (max{g(x),0})? is C! and

2g(x)Dg(x) if g(x) >0

Dolx) = {0 if g(x) <0

Hence
Do(x) = 2g " (x)Dg(x).



method

Penalty method replaces a constrained optimization problem by an
unconstrained problems whose solutions ideally converge to the
solution of the original constrained problem. First we have
converted the constraints into penalty functions, then we add all
the penalty functions on to the original objective function and
minimize from there: minimize

Filx) = ) + 5 (max{g(x), 0})?

We multiply the quadratic penalty function by g The factor kK > 0
controls how severe the penalty is for violating the constraint.



Solve the minimum problem under the constraint g <0

min f(x1,x) = ||x||°  x = (x1,x) € R?
gx)=x1+x—2<0



We consider

(11)

I X1+ X0 — 2 xX1+x—2>0
g (X17X2):
0 X1+ x2 <2



Introduce an artificial penalty for violating the constraint: we are
trying to minimize f hence we add value when the constraint is

violated.

Fix) = F0) + 5 (& () . k=1.2....

k
Fr(x) = X12 + x22 + E(max((xl + xo — 2), O))2

k=1,2,...



Making the gradient

{ gif = 2x1 + k(max((x1 + x2 — 2),0))

0
T = 2x2 + k(max((x1 + x2 — 2),0)) =0



X2 = X1
—k(x1 — 1 —1>0
x; = —kmax(x; —1,0) = ba = 1) *
0 X1—1§0
xp = —kmax(xx —1,0) k=1,2,...



» Assume x3 —1 >0, xo0 —1 >0 then (1 + k)xy = k
X] = Xp = 1+Lk (not admissible since we assume x; — 1 > 0,
x> —1>0 )

» Assume x1 —1 <0, xp—1<0then xy =x =0

The solution is
X1 — X2 — 0



Solve the minimum problem under the constraint g <0
min f(x1,x0) = (x1 — 1)* + (x2 — 1)?
gx)=x1+x—-2<0

Fl) = F(x) + 2 (8" ())

Fi(x) = (x1 —1)> + (x0 — 1)* + g(max((xl + xp — 2), O))2

k=1,2,...






Xo = X1
x1—1>0
x1—1<0
xp—1=—kmax(xx —1,0) k=1,2,...

—k(x1 —1
x1 —1=—kmax(xy — 1,0) = {O ba=1)



» Assume x1 —1 >0, xo —1 > 0 then x3 = xo = 1 (not possible
since we assume x31 —1 >0, x — 1 > 0)

» Assume x1 —1 <0, xp —1 <0 then x31 = x = 1.

The solution is
X1 = X = 1



Solve the minimum problem under the constraint g <0

min f(x1,x0) = (x1 — 1)* + (2 — 2)?
gx)=x1+x—-2<0

Fl) = F(x) + (8" ())

Fr(x) = (x1 — 1)2 + (xo — 2)2 + g(max((xl + xp — 2), O))2






X2—2:X1—1

k
xp—1= —3 max(2x; — 1,0)

k
Xp — 2 = —3 max(2x; — 3,0)




More generally, f : RV — R penalty method for mink f with
K:gi(x)<0, i=1...Mis

Set
P(x)= > max{0,g(x)}’

i=1,....M

and minimize

min[f(x) + gP(X) x € R" k e N]



Barrier functions.

In a constrained optimization a barrier function is a continuous
function whose value on a point increases to infinity as the point
approaches the boundary of the feasible region of an optimization
problem. They are used to replace inequality constraints by a
penalizing term in the objective function that is easier to handle.
Assumption: The set of strictly feasible points,

{x:gi(x) <0,i=1,...m} is nonempty.

M
$(x) = Z log(—gi(x))

M

1
Vo(x) = V(&i(x))
,Z:; g(x) ¢




We consider
M
min £(x) + ) lgp)<o0(x)
i=1
+oo  gi(x) >0
lgi(x) =

0 g,-(x) <0

and the approximation by adding the log barrier function

1 M
Folx) = £(x) = 5 > log(—gi(x))
=1

with 6 a positive large number.



The idea in a barrier method is to avoid that points approach the
boundary of the feasible region.
Next, we consider the minimization problem

whose stationary condition is

OVF(x) - % L V(gi(x) = 0.
— gi(x)

with condition
gi(x)<0, i=1,...M

ix ¢ € R. We consider the minimization problem
m}én(cx + cy),

x+y<1l x>0 y>0.



We have M =3
gi(x,y)=x+y—-1<0

g2(X7y) = —X < 0

g3(x,y)=—-y <0

The domain K is described by the constraints x + y <1, x > 0,
y > 0.



This is the feasible set.

f(x,y) = cx+cy
We have f(0,0) =0 f(0,1)=c f(1,0)=c f(x,y)=cif
x+y=1.
If ¢ > 0 £(0,0) = 0.
If c <0 f(x,y)=cwithx+y=1.



c € R".

o 1g
min[c’ x — Ezbg(—gi(x))]a
i=1

with g; linear functions.
Fix c € R. We consider the minimization problem

mKln(CX—i— cy),

and its approximation, 6 > 0

min[(cx + ¢cy) — %(Iog(—x —y +1) + log(x) + log(y)),

x+y<l1l x>0,y>0.

1

Fo(x,y) = (ex + cy) — 5(|0g(—x —y +1) + log(x) + log(y))



Discuss the approximate problem.

1

Fo(x,y) = (ex+ cy) — S (log(—x —y + 1) + log(x) + log(y))
Making the gradient

1 1

Oc — ——=0
x+y—1 x
1 1

Oc — ——=0.
x+y—1 vy

Ocx(x+y—1)—x—x—y+1=0
Ocy(x+y—1)—y—x—y+1=0



Hence
Ocx? — (Oc(l —y) +2)x +1—y =0,

Ocy® — (Oc(1 —x)+2)y +1—x=0.
Fix

Oc = t|

Recall that 6 is a positive large number

2 1—
x2—((1—y)+;)x+%=o,
2 1 —x

= 0.

(1= + D)y + =



First we consider




For x small

1
\/1+X%1+§X
4 2
1 ~ 1
\/ B ) A ) ¢
1 2



Finally we get

x—l—y%l%—% c<0 0 large.
x:y%% c>0 0 large.



Optimization techniques.

Optimization with constraints. Next we consider a generalization
for problem with unilateral constraints of the Lagrange Multipliers
Method.

The problem is the following Given f : RY — R and

g RV 5 RM h:RN 5 RP, find

min {f(x):x € RVst. gi(x)<0,i=1,..., M,

) =0, i=1..p (12



» Linear programming: affine constraints and a linear objective
function. The goal of linear programming is to find the values
of the variables that maximize or minimize the objective
function.

» Non Linear programming. Non linear programming includes

» quadratic programming: objective function f is quadratic and
the constraints are affine functions,

P convex optimization: minimizing convex functions over convex
sets. Example of a convex optimization problem

1
f(x) = EXTAX,

over RN convex set, with A a symmetric of order N definite
positive matrix.



The standard convex problemis f : | - R, f convex g : | — RM
g convex h: | — RF h affine

g:(g17g27'°'7g/\//) h:(hl,hQ,...,hp)

min f(x), under the constraints g(x) < 0, h(x) = 0.
Observe that if g is convex then the set Kj = {x : gi(x) < 0} is a
convex set since x,y € Kj, A € [0, 1]

gi(Ax + (1= A)y) < Agi(x) + (1 = A)gi(y) <0,

and
Ni=1,.. .MKi

IS convex.



Constraints: affine functions.

Consider the constraint gj(x) < 0 with g; linear function Take for
example the constraint domain K described x +y <1, x > 0,

y > 0.




Then we add a constraint x < 1/2

Add a new constraint such that the feasible set is not empty and
draw the feasible set



A closed half-space can be written as a linear inequality:

aixi+ axo +---+ayxy < b

where N is the dimension of the space. We are interested to closed
convex sets regarded as the set of solutions to the system of linear
inequalities (these inequality can produce an unbounded set as
well):

aixi + apxe +---+ ainxy < by

arix1 + anxo +---+ anxy < b

apixt + apexe +- -+ apynxn < by

where M is the number of half-spaces defining the set where

Ax < b

where A is an M x N matrix, x is an N x 1 column vector of
variables, and b is an M x 1 column vector of constants.



A polyhedron in RV is the intersection of a finite number of half
spaces.

It is often written as K = {Ax < b}, where A is an M x N matrix
of constants, x is an N x 1 column vector of variables , b is an

M x 1 column vector of constants.



In the picture in the plane we have a bounded closed convex set: if
the objective function is linear the optima are not in the interior
region: the occur at the corners or vertices of the feasible polygonal
region. The optimum is not necessarily uniquely assumed: it is
possible that a set of optimal solutions cover an edge.



Consider the linear optimization problem

T

min ¢’ x subject to x € K

with
K={xeRN:Ax < b}
If K describes a bounded set and x* is an optimal solution to the

problem, then x™ is either an extreme point (vertex) of K or lies on
a face F C K of optimal solutions.



Karush-Kuhn-Tucker conditions
The Karush-Kuhn-Tucker (KKT) conditions are first-order

necessary conditions for a solution to be optimal.
Xo = arg miny f(x) such that g(x) < 0, h(x) = 0 The Lagrangian
L£:RN x Rﬂ\f x R¥ associated to the optimization problem

‘C(X A :u) - f Z )\Igl Z Mihi(X)a

i=1,....M i=1,....P

with A\, u € RY x RP.



A point (xp, A%, 1i%) is a KKT point if

(9E(x0, A%, 10) =0,i=1,...,N

N\

)\E)g,'(Xo) :O, | = 1,...,M,

\

g(x0) <0, h(x)=0,\2>0,i=1,...



We refer to \; as the Lagrange multiplier associated with the ith
inequality constraint gi(x) < 0; we refer to i as the Lagrange
multiplier associated with the i-th equality constraint h;j(x) = 0.
The vectors A and p are called Lagrange multiplier vectors
associated with the problem or the dual variables.



Karush-Kuhn-Tucker conditions

min f(x1,x0) = (x1 — 1)* + (2 — 2)?
g(x)=x1+x—2<0



» Lagrangian
E(Xl,Xz, )\) = (Xl — 1)2 + (X2 — 2)2 -+ )\(Xl + Xp — 2)

» Stationary condition

oL 0
(9X1 (9X1

oL 0
(9X2 (9X2
» Admissibility (feasible) condition

(a -1+ (0 —2) )+Ai(x1+xz—2) 0

((Xl—].) —|—(X2—2) )—l—)\a—2(X1—|—X2—2) 0
x1+x0—2<0
» Multiplier sign: non negativity of the multiplier
A>0
» Complementary slackness condition

)\(Xl + Xp — 2) = 0.



Find the solution. By the complementary slackness condition
)\(Xl + Xo — 2) =0,

we have that A=0or x; +x0 — 2 = 0.
If A = 0 then L(X]_,X2,0) = (Xl — 1)2 + (X2 — 2)2, and

DL(x1,x2,0) = (2(x1 — 1),2(x2 — 2)),

whose stationary point is (1,2). This is not an admissible point.



Let x;1 + x0 — 2 =0 then x» =2 — xq,
Dy L=2(x1—1)+AX=0
Dy, L =2(xo —2)+ =0,
then xp =2 —xyand xy — 1 =x, — 2

1 3



Fritz John Conditions

Fritz John (Berlin, 14 June 1910 -New Rochelle,10 February 1994)

Optimization with constraints.
The problem is the following Given f : RY — R and
g:RN—>RM, h:RN - RP find

min {f(x) : x € RVst. gi(x)<0,i=1,..., M,
hi(x)=0,i=1,...,P}

(13)



Necessary Conditions: Fritz John Theorem.

Theorem

Let | an opensubsetofRN, f:l—>R,g:/—>RM, h:Il— RP,
functions € C1(I) and xo € I. If there exists an open neighborhood
U of an admissible point xg of RN such that

f(xo) < f(x) Vxe UN{xel: g(x) <0, h(x) =0}

then there exist A\g, A = (A1, ..., Am) and = (p1,...,up) such
that

i)
0 0
(ModE(x0) + M N5 (x0) + g () =0, i=1,...,N

)\,'g,'(Xo) = 0, | = 1, c e M, ()\0,)\) Z 07 ()\0,)\,#) # 0
\g(XO) < 0, h(Xo) =0

N\

(14)



. A P
Fi(x) = f(x) + EHX — xoll* + 5 (Z g (x)* + Z hi(X)2>
i—1 i=1

Remark
Assume that f has a local minimum point in x = xy then

F() = F(x) + 5 lx — ol

has a local strict minimum point in x = Xx.
./—"(Xo) = f(Xo).

Locally, for x # xp

F() = () + 3 lx = ll? > Flx0) + 5 [1x —x0ll> > Flx0) = F(0)



By the definition of constrained minimum point and the continuity
of f,g and h we can consider 6 > 0 such that
x € B(xp,0)N{xel: g(x) <0, h(x) =0}

f(xo) < f(x)

gi(x) <0  if gi(x) <0



Then we consider
1 P M P
Fi(x) = f(x) + §HX — xol|* + 5 (Z g (x)* + Z hi(X)2>
i=1 i=1

where g?(x)* = (max{gj(x),0})? is a C! function with gradient
2g;"(x)Dgi(x).



By Weierstrass theorem, there exists x, minimum point of Fy in

B(Xo,5).

In particular we have
.Fk(Xk) < ]:k(XO) = f(Xo) (15)

(since gi(x0) < 0 and hj(xg) = 0).



Moreover, by compactness, the sequence {xx }xcnconverges up to
a subsequence to a point x* belonging to the set. We are going to

show that

x* = xp

First we show the admissibility of x*

gi(x*)<0,i=1,...,M, and hi(x*)=0,i=1,...,P.| (16)




From (15)

M p , 1
;gfr(Xk)z + ; hi(xk)? < P (f(xo) — f(xk) — 5ka _ Xo||2)

and by the continuity of gj, h; we have as k — oo
M P
D& (X) 4D hi(x)? <0
i=1 i=1

hence since

| B gi(x) gi(x) >0
gi(x)" = { 0 gi(x) <0

gi(x*)<0,i=1,...,M,and hj(x*)=0,i=1,...,P.

(17)



Moreover from (15), we have
1 2
F(x) + 5 lxk = xoll” = Fi(xe) < f(x0)
and passing to the limit as k — oo
* 1 * 2
F(X7) + 51X = xoll” < fx0)-

From (17), x* € {x € | : g(x) <0, h(x) =0} hence
f(x*) > f(x0). By (18)

1
F(x7) = F(x0) = F(<) + 5 [Ix" = xol*

(18)



It follows 1
F(x) = F(x7) + 5 lIx™ — xol®.

Then
Ix* — x> =0

hence

x* = xp.

Since x, — xp, we have that as k is large enough xx € B(xo, )
then, by Fermat’s theorem, recalling

Fi(x )—f(X)+—HX—XoH t5 (ng(x ZMX))

where g?(x)* = (max{gj(x),0})? is a C! function with gradient
2g;"(x)Dgj(x) we get






Define LK, \§ € R, Ak € RM, yk ¢ RP

N~

M P
LK = {14 (kg () + D (khi(x))* |, (20)
j=1 j=1
1 kg™ (x) khi(xk)
k __ k _ i k /
Ao = 1K Ai = [k Hi = 7k (21)






By compactness the sequence

()‘gv )\k, :uk)kEN

converges, up to a subsequence, for k — +00 to (Ag, A, 1), such
that ||(Ao, A, it)|| = 1. Hence dividing by L¥, we get



M
Xk i — X0 8

Jj=1

of
)\é OX;

(22)
and recalling that, up to a subsequence, xx — xp, and
(A&, AR %) — (X, A\, 1) we get the first condition in (14).



From (20) passing to the limit, since A§, \¥ > 0, we get Ao, A > 0.
Lei i such that gj(xp) < 0, then gi(xx) < 0. We have
max{g;(xx),0} = 0 hence A¥ = 0. We conclude since if gi(xp) < 0,
we have

Aigi(x0) = 0.

Similarly for other 7, hence we get \;gi(xo) = 0 per ogni
i=1,..., M getting the condition in (14).



Exercise

vvyyvyy

>
>

f(X,y,Z) ZX2—|—22y—|—Zy

Compute the gradient of f
Find the points verifying Df(x,y,z) = 0.
Compute the Hessian matrix.

Compute the Hessian matrix in the points verifying
Df(x,y,z) =0
Compute the eigenvalues

Classify the points.

Exercise

f(x,y)=€e"+e& x+y=2
f(x,y)=x+2y x*+4y>=1



Karush-Kuhn-Tucker conditions

W. Karush, Minima of Functions of Several Variables with
Inequalities as Side Constraints - M.Sc. Dissertation, Dept. of
Mathematics, Univ. of Chicago, Chicago, lllinois, 1939.

Kuhn, H. W.; Tucker, A. W., Nonlinear programming -
Proceedings of 2nd Berkeley Symposium, Berkeley, University of
California Press, 1951, pp. 481-492.



Karush-Kuhn-Tucker conditions
The Karush-Kuhn-Tucker (KKT) conditions are first-order

necessary conditions for a solution to be optimal.
Xo = arg miny f(x) such that g(x) < 0, h(x) = 0 The Lagrangian
L£:RN x Rﬂ\f x R¥ associated to the optimization problem

‘C(X A :u) - f Z )\Igl Z Mihi(X)a

i=1,....M i=1,....P

with A\, u € RY x RP.



A point (xg, A2, 110) is a KKT point if
(2£(x0, N0 u0) =0,i=1,....N

g(x0) <0, h(x)=0,X2>0,i=1,..., M,

'\

)\?g,'(Xo) — O, | = 1, «oey M,

\

Aj: the Lagrange multiplier associated with the ith inequality
constraint gj(x) < 0;

1: Lagrange multiplier associated with the i-th equality constraint
h,'(X) = 0.

The vectors A and p are called Lagrange multiplier vectors
associated with the problem or the dual variables.



Non negativity constraints We consider the following class of
problems

min{f(x) : x € RVsuch thatx; >0, i=1,..., N} (23)

(x >0means x; >0i=1,..., N).



We obtain

Df (x0) — A = 0
x0>0,A>0, Axg =0

hence \; = g—)’;(xo) and

of
aX,'
of
aX,'

(x0) >0 ifx,;=0

(Xo) =0 if X0,i > 0



box constraints.
Consider the following class of problems

min{f(x) : x € RNsuch thata; < x; < b;, i =1,..., N}
where a, b € RN with a; < b;. We consider the Lagrangian
L(x,A) = f(x)+ Xo(a—x)+ \(x—b)
We obtain

Df(Xo)—)\0+)\1 =0
a S X0 S b
(a — Xo))\o = O, (Xo — b))\l = 0, ()\0,)\1) Z 0



We set
Ja=1{j:x0j=a}, bh=1{:x,=0b}, bo=1{i:a <xoj <bj}
If j € Ja, and xo; < bj, then Ay ; = 0. It follows

of
a—Xj(XO) = >‘0J Z 0.

Similarly, if j € Jp, and Xo,j > 4; then >\0,j = 0 and

of
a—Xj(X(_)) = —>\1’j S O

If j € Jo, then )\O,j —= )\171' = 0 hence

of

a—)g(XO) =0



The necessary conditions are

of .

a(xo) >0 ifxoj=aj
g

of .

a(xo) <0 ifxoj=b;
g

of

a—Xj(Xo) =0 if aj < Xo,; < bj.



Ao # 0: constraints qualification

Corollary

Under the same assumption of the Fritz John Theorem, we define
the set of active indices I*(xp) ={i € {1,..., M} : g(xp) = 0}
(active constraints) and we assume that the #(1*(xp) + P) vectors
{Dgi(x0), i € I"(x0)}, {Dhi(x0), i =1,..., P} are linearly
independent. Then there exists A = (A1,...,Ap) and
w=(p1,-..,up) such that

( m
O (x0) + Ty NigZ (x0) + X5y g (x0) =0, i =1,..., N

)\,'g,'(Xo) — 0, | = ]., coey M,

A\

(8(x0) <0, h(xo) =0, A >0
(24)



From Fritz John theorem we know that there exist A\g, A and p,
not all 0, such that the Fritz John conditions hold true. We wish
to show that Ao # 0. For sake of contradiction assume \g = O,

then recalling that \; = 0 if gi(xp) < 0, we get

Z >‘18gJ XO)"‘ZMJ

jel (Xo)

i=1,.... N.

By the linear independence of the vectors we get A =0 and u = 0.
This is not possible. Then \g # 0 and we may divide by Ag in the
first Fritz John condition and we obtain (24).



Convex Optimization and Slater’s constraint qualification

The interior of a convex set may be empty. For example, line
segments in RV have no interior points when n > 2: the closed line
segment [0, 1] in the two-dimensional space R? has no interior
points, if we consider the line segment as a subset of a line in R,
then it has interior points and its interior is equal to the
corresponding open line segment |0, 1].

In RN: if C is given by the set of points (1 — \)x + Ay for

x,y € RN and X\ € [0,1] (a line-segment), then relint(C) is given
by the set of points(1 — \)x + Ay, with A € (0,1).

x €relint(C) <= Vxe C,3y>0s.t. x+vy(x—X) € C.

» From the theory on convex set: every nonempty convex of RV
set has a nonempty relative interior.



Slater condition: Convex case f : RN — R convex and g are
convex functions and h = Ax — b.

C = NiLydom(g;)

There exists x™ € relint(C) such that
» gi(x)<0,i=1,....M
> Ax* = b.



Jacobian Matrix.
Given f : | ¢ RN — RM the jacobian matrix of the function f in x
Is given by

(0h . Oh]
(9X1 aXN

of;(x

Jf=1 1+ -~ |, (Uf)y= a)((,)-
_aXl aX/\/_

If M = N, then f is a function from RN to itself and the Jacobian
matrix is a square matrix: we may compute its determinant, the
Jacobian determinant.



Sufficient Condition. Assume f and gj, i=1...,M C! and
convex functions and h(x) = Ax — b. Assume KKT conditions
hold true. Then xg solves the minimum constrained problem.



Indeed A > 0 for any x € {x € | : g(x) <0, h(x) =0},
F(x) > F(x) + Ag(x) + h(x).
By the assumption on h,

h(x) = h(x0) + Jh(x0)(x — x0)

By the assumption of convexity of g;

g(x) > g(x0) + Jg(x0)(x — xo)

Since A > 0 we have

h(x) = h(xg) + Jh(x0)(x — xo)
f(x) > f(xo) + Df (x0)(x — x0)
Ag(x) = Ag(x0) + AJg(x0)(x — xo0)



f(x) = f(x) + Ag(x) + nh(x) = f(x0) + Df (x0)(x — x0)
+Ag(x0) + AJg(x0)(x — x0) + ph(xo) + pth(x0)(x — xo)

> f(x0) + (Df(xo) 4 Jg(x0)TA + Jh(xo)Tu> (x — x0) = F(x0)

Hence xg is a minimum point.



Duality.
Lagrange Dual Function

L(x, A, p) = f(x) + Ag(x) + ph(x),

For each pair (A, i) with A > 0, the Lagrange dual function
G(A i) = inf L(x, A, 1) = inf{F(x) + Ag(x) + ph(x)},

subject to A > 0. This problem is called the Lagrange dual
problem associated with the primal problem.



The Lagrange dual problem is a convex optimization problem,
since the objective to be maximized is concave and the constraint
is convex: indeed the dual function is the pointwise infimum of a
family of affine functions of (A, 1), hence it is concave.

If the Lagrangian L is unbounded below in the variable x, the dual
function takes on the value —oc.



It gives us a lower bound on the optimal value p* of the primal

optimization problem.

p* = miny f(x) such that

gix*)<0,i=1,.... M;hj(x*)=0,i=1,...,P
Indeed assume that x™ is a feasible point, this means

{gi(x*)<0,i=1,...,M;hj(x*)=0,i=1,...,P}



Then

> Aigilx) + pihi(x*) <0
M i=1,..P

i=1,..,

By the previous inequality
L{x7, A, p) < F(x7)

Hence
G\, p) < f(x¥),

for any x* feasible point.



We have to solve the following problem

max G(A, i)

A

under the constraint A > 0 and (A, 1) such that G(\, p) > —oc .
The term dual feasible for the dual problem stands to describe a
pair (A, i) subject to A > 0 and G(\, ) > —o0 .



We refer to (A\*, u*) as dual optimal or optimal Lagrange
multipliers if they are optimal for the dual problem

The optimal value of the Lagrange dual problem, which we denote
d*, is, by definition, the best lower bound on p* that can be
obtained from the Lagrange dual function.

Generally the weak duality property hold



This is the optimal duality gap of the original problem. The
optimal duality gap is always nonnegative.

It is the gap between the optimal value of the primal problem and
the best (greatest) lower bound on it that can be obtained from
the Lagrange dual function.

The weak duality inequality holds when d* and p* are infinite.
Indeed if the primal problem is unbounded below, p* = —o0, then
d* = —o0, this means that the dual problem is infeasible.
Conversely, if the dual problem is unbounded above, so that

d* = 400, we have p* = 400, so that the primal problem is
infeasible.



Example.
Linear Programming |

{minc'x Ax=0b, x;>0i=1,...,N}
G\, 1) =inf L(x,\, ) = inf{c"x — Ax+ u" (Ax — b))}
=inf{l(c—A+A"p)"x—b"p)}

subject to A > 0.



Since a linear function is bounded below only when it is identically
zero, we obtain

—b"u  c—=A+ATu=0

—00 otherwise

g()‘7 :u) - {

If A\>0and c— A+ AT =0then —b' 1 is a lower bound for the
optimal solution of the primal optimization problem p*.



Thus we have a lower bound that depends on some parameters
A, L
max—b'
c—A+ATu=0
A>0

or

max —b'

c+ATL>0



Linear Programming I

{minc"™x Ax < b,}



G\, p) = inf L(x,\) = igf{ch + A (Ax — b))}
= b+ inf{(c + ATN)Tx)}

subject to A > 0. Since a linear function is bounded below only
when it is identically zero, we obtain

—00 otherwise

—bT ) AT\ =
G()) = { c+ 0



The dual variable X is dual feasible if A\ >0and c+ A" A =0 If
A>0and c+ AT A =0then —b" )\ is a lower bound for the
optimal solution of the primal optimization problem p*.
Thus we have a lower bound that depends on some parameters A .
max —b "\
ct+ATA=0
A>0



A previous example: primal and dual problem

min f(x1, x2) = min[(x; — 1)° + (x2 — 2)?]
gx)=x1+x—-2<0



>

Lagrangian

,C(Xl,XQ, )\) = (Xl — 1)2 + (X2 — 2)2 -+ )\(Xl + Xo — 2)

Stationary condition

oL 9,
o = (e =12+ (e =2+ A5
oL

3—X2:8X

Feasible condition

xX1+x0—2<0

(x1+x —2) =

Multiplier sign: non negativity of the multiplier

A>0

Complementary slackness condition

AMx1+x —2)=0.

0

(- 12+ (o — 2)2) + Aai(xl +3x—2)=0
2 X2



Find the solution By the complementary slackness condition
)\(Xl + Xo — 2) =0,

we have that A=0or x; + xo — 2 = 0.
If A =0 then £(x1,x) = (x1 — 1)2 4 (x — 2)?, and

D,C(Xl,XQ) = (2(X1 — 1), 2(X2 — 2)),

whose stationary point is (1,2). This is not an admissible point.
Let x3 + x0 — 2 =0 then xo =2 — xq,

DX1£:2(X1—1)—|—>\:0
Dy L =2(x2 —2) + A =0,

then xo =2 —xyand x1 — 1 =xp, — 2

1 3
X]_:§, X2:§ A=1
The value L3 1
*:f —_ ) = —

(p primal )



For each pair (A) with A > 0, the Lagrange dual function
G(A\) = min £(x,\) = min{(x1 —1)* + (2 —2)* + A(x1 + x2 — 2)},

subject to A > 0. This problem is called the Lagrange dual
problem associated with the primal problem.



oL 0 , , 9 )
3X1_8x1((xl_1) + (x2 — 2) )+>\(9—X1(X1+X2_2)_0
oL 0 , , 9 )
O0x2 _8x2((xl_1) + (e —2) )+>\8—X2(X1+X2_2)_0
A
A
X1+xp—2=-A+1
2 2

2 2



G(\) concave

d* = max G(\)
A>0

(d dual)
d* — p*

Strong duality: d* = p*



Exercise



N=3. A open set. f € C2(A) Py = (xo, y0, 20) € A.
f(x0, ¥0,20) =0 f,(x0,¥0,20) =0 fz(x0,¥0,20) =0

In Py = (x0, Y0, 20)

£ £ frx fxy fyz
ﬁ(X > 0 fXX fxy >0 |f, VX f:vy 6/2 >0
4 fox fzy fr2

then Py = (xo0, Y0, 20) is a local minimum point.
In Py = (x0, ¥0, 20)

then Py = (xo, Y0, 20) is a local maximum point



Duality in Linear Programming
KKT conditions

Healthy Diet.

A healthy diet contains m different nutrients in quantities at least
equal to by, . . ., by.

We choose nonnegative quantities x1, . . . ,xy of N different

foods. One unit quantity of food j contains an amount a;; of
nutrient /, and has a cost of ¢;.

» The goal is to determine the cheapest diet that satisfies the
nutritional requirements.



Linear Programming Primal Problem

miny ¢’ x,

Ax > b,
x>0

where c e RN b e RM x ¢ RN, and Ais an M x N matrix.



Table: VITAMIN FOR UNIT

FOOD:

A VITAMIN
C VITAMIN

Table: Global quantity of vitamine for survival

A VITAMIN

C VITAMIN

1234

0231
1130

20 |

15 |




Constraints:

(2%, + 3x3 + x4 > 20

x1 + xo + 3x3 > 15.

x1 > 0,

xp > 0,

x3 > 0,

| xa = 0,

Matrix Form
0 2 3 1 X1 20
A= 2>
X3
1 1 3 0 X4 15

Table: COST BY UNIT
FOOD 12 34 |

COST 15 10 20 12 |



Minimize
15x1 + 10x0 4 20x3 4+ 12x4

under the constraints.
Primal Problem

min 15x; + 10x2 + 20x3 + 12x4
2x> + 3x3 + x4 > 20

x1 + xo + 3x3 > 15.

q x1 >0,

x2 2> 0,

x3 > 0,

x4 2 0,




Minimize
C1X1 + CoX2 + C3X3 + C4Xq

with the constraints

ai1x1 + aipxo + a13xz + awaxs > by

ar1 X1 + axpxo + arz3xz + +agsxg > b2.

X1207X2207X3207X4207



Primal-Dual Problems

minc’ x max b’ u
Ax > b ATu<c,
x>0 u>0

Dual Problem.
The dual problem is the following

max b’ u
Alu < C,
u>0

Maximize
biui + bous = 20u; + 15up



Constraints

0 1 U1 15
2 1 10
-
— <
A 3 3 — 120
1 0 Lo 12
(U2§15
2u1 + up < 10
<3u1+3u2§20
up <12
U120
\U2ZO




Maximize
20u1 + 15wy

under the constraints

u, < 15
2u1 + up <10
3u1 +3u, <20

up < 12.
up >0, up >0

Exercise
Draw the constrained set.

In general form

max b u, ATu<c uz>0

ucRM
Theorem
Weak duality theorem. Let x* primal feasible and u* dual
feasible Then cTx* > bT u*



Gap
~v:=p*—d* = min c"x—max b u>0

x€RN ueRM
Theorem
Let x* primal feasible and u* dual feasible If cTx* = b u* then
cT'x* = cTxpin and b7 u* = b7 Uax
Proof.

Let x be primal feasible and v dual feasible. Then
cTx*=bTu <cTx

and
bl =cTx*>bTu



KKT conditions.
The Lagrangian £ : RV x Ri‘(’ x RF associated to the optimization

Is given by

L(x, A, 1) = £(x) + Ag(x) + ph(x), (25)
with A\, € ]Rﬂ‘r” x RP. The KKT conditions can be formulated as
follows

(0L (xo, A ) =0,i=1,...,N

)\,'g,'(Xo) :O, | = 1,...,M,

7\

\g(Xo) < 0, h(Xo) = 0, A > 0



The following example shows that the KKT conditions are
necessary, but not sufficient for the existence of a minimizer.
Consider the minimum constrained optimization problem with

f(x1,x2) = x1x2 — %
gl(X1,X2) =—x1—x+3<0
g%(x1,%) = —x2 +x1 <0



—x1— X +3<0 < x> —x3+3
—x +x1 <0 < x> x5

The Karush-Kuhn-Tucker conditions for x° = (x1, x2) are

(A1 >0, M>0
fa (X%) + Mg, (x°) + Aags, (x°)
fro(X%) + A1, (x°) + Aags, (x°)
Mgl(x%) =0
)\ggz(xo) =0

g1(x%) <0,  g*(x%) <0

0,
0

Y




Since

and the conditions becomes

e

go(x, ) =-1  gLlx,x)=-1

go(xi,x0) =1 gl (x1,%)=—1
— A+ X =0,
)\1 )\2 =0,
)\2(— +x7) =0

—XO—X2—|—3<O —X2+X <0

A1>0, A2>0

(26)



A1, A2 can not be both null, since Xf = XS — 0 is not feasible.

If \» 20 and A\ =0 then —x3 + x) =0 x¥ = xJ and
XS—F)\Q:O,
X](_)—>\2:O,

x¥ = —x9 Hence x? = xJ = 0: this is not possible.



If \; # 0 and Ay = 0 then

—x¥—x§+3=0

Xg — )\1 = 0,
Xi) — )\1 =0
Hence
X0 = 50
—2X£) +3=0
Finally

3
X1 :X2:§

which is not a local minimizer.



f:ACR" - R
» f differenziable in x if dp€ R" such that
. f(x+ h)—f(x)— ph
lim
h—0 | h||

=0,

» p= Df(x). Indeed h = te; =(0,...,0,0,t,0...,0)
f(x+te) — f(x) —tpi

lim 0
t—0 |t|
We have ; ;
i (X + te,-) — (X) — tp; 0
t—0 t
and ; ;
im (x + tej) — f(x) b
t—0 t

Then f admits partial derivatives and

Pi — fX,'



n=2

F(x,y) — f(x0, y0) — 228020 (x — xg) — 2000 () )
V(x = x0)? + (v — y0)?

— 0
- \/(X—Xo)2+(y—yo)2—>0
f(x,y) — f(x0, y0) =
8:‘(;(;, o) (x—xo)+af(gi/’ ) (o) to (\/(x —x0)2+ (v — yo)2>

> continuity lim(, ) (xo.y0) F (X, ¥) = (X0, y0)
Aopenset CR?and f: A — R
f differentiable in (x, y)

» there exist first partial derivatives of f
. f +h, —|—k —f ) _fx 9 h_f ) k
> 1im(h k) (0.0) (x+h,y+k) (%(X y)h—t vk _
Give the definition n = 3




Directional derivatives

A direction
(X — (X17X27 s e 7Xn))
of L f(x 4+ tA) — f(x)
ﬁ(x) = m t
In R? X = (o, B) (x,y) € R?
of (X y) = l'_% f(x+ ta,y +tt5) — f(x,y)

Give the definition in R3
Theorem. Assume f differentiable in x € A C R”. Then f admits
directional derivative in x with respect to the direction A and

of
ﬁ(x) = Df(x) - A



f(x,y) = {x2xiyy2 (x,y) # (0,0)

0 (x,y) = (0,0)
In (0,0) A = (a, B)
— (tCk, tﬁ) o f((), O) L t30426 . azﬂ
(0 0) = Lmo ¢ T B2+ 52 ot 2

£.(0,0) =0 £,(0,0) = 0: the formula does not hold.
Differentiability in (0,0) of f

F(h k) — £(0,0) Rk
VRZ+ k2 (R + VR + K2

2 3

(h? + a2h)Vh2 + a2k h2(1+ a2)[h|V/1+ o?




Exercise. Study existence of the following limit, where (3 is a real
positive parameter.

[xyz|”
lim 4
(x.y,2)=(0,0,0) \/x2 + y2 + 22




Exercise. Study differentiability in (0,0, 0) of

f(x,y,2) = |xyz|*

where « is a real positive parameter.



Exercise. Study differentiability in (0,0, 0) of

f(X,y,Z) — (X o a)(y _ b)(Z o C)7

where a, b, ¢ are real parameters.



Super-differential, Sub-differential, Hamilton-Jacobi equations
Differential, Super-differential, Sub-differential f : A C RN 5 R
» Differential of f in x. f is differentiable in x if there exists
p € RN such that
. f(x+h)—f(x)— ph
lim
h—0 | h||

=0,

» p = Df(x). Indeed take h = te; = (0,...,0,0,¢,0...,0)
f(x+tej) — f(x) —tpi

lim 0
t—0 ’t’
Since ; ;
lim (X + te,-) — (X) — tp; — 0
t—0 t
we have ; ;
im (x + tej) — f(x) _
t—0 t

Hence f admits partial derivatives and

pi = fx;



liminf limsup f : A— R.  xp accumulation point. ¢ >0

liminf f(x) = I|m(|nf{f( ):x € AN B(x0) \ {x0}})-

X—>X0

limsup f(x) = Eli_%(sup{f(x) :x € AN Be(xo) \ {x0}})-

X—>X0

As € shrinks, the infimum of the function over the ball is monotone
Increasing,

liminf f(x) = sup(inf{f(x) : x € AN Be(x0) \ {x0}})-

X_>X 6>0

As € shrinks, the supremum of the function over the ball is
monotone decreasing,

limsup f(x) = mf(sup{f( ):ix € AN Be(xo) \ {x0}}).

X—>X0



Sub-differential and Super-differential Sets

Definition
Aopenset. f:A— R and x € A accumulation point.

» super-differential of f in x is the set

f h) — f(x) — ph
DT f(x) := {p c RV :limsup et h) —fx)—p < O} :
h—0 [h]

» sub-differential of f in x is the set

DF(x) = d pe RV liminf LXEM — ) = ph 1
hs0 14l




Definition
A set Q C RV is said convex if for any x and y € Q,

AX+(1—Ny e for any A € [0, 1].

Proposition
The sets D f(x) and D~ f(x) are convex sets.



F(x + h) — f(x) — ph
DT f(x) := {p c RN :limsup et h) = Flx) = p < O},
h—0 A

Take p1 € D™ f(x), and p, € DT f(x), we wish to show, for
A€ [0,1]
A1+ (1= N)ps € DFF(x).

Since
f h) — f — p1h
lim sup (x + h) () — 1 <0
h—0 gl
and
f h) — f — poh
lim sup (x+h) (x) = p <0

h—0 Idi N



Then
f(x+h)—f(x)—(Ap1+ (1 —A)p2)h

lim sup =

h—0 il
lim sup
h—0
AMf(x+h)—f(x))+ (1 —=XN)(f(x+ h)—f(x)) — (Ap1 + (1L — A)p2)h <
il B

- - f h) — f(x) — poh
Alimsup foct h) — F(x) p1h+(1—)\)|im sup (x+h) (x) = p2
h—0 gl h—0 i
<0



Proposition

The sets DV f(x) and D~ f(x) are closed sets.
DT f(x) is closed <= C(D*f(x)) is open.
Let p € C(D'f(x)) and x, — x such that

f n h _f n - h
fimsup /X7 T h) = Flxa) = p
h—0 i

>0>0



We take p’ such that ||[p — p/|| < e
We compute

Ot h) — ) = p'h Fon 4 h) — Floa) = ph
jh I

(p— p)h
]

<|p—p|

Take ¢ = 2



f(xn+ h)—f(x,) —p'h -

i N

Hence C(D*f(x)) is open.




Definition

1—-d

» super-differential of f in x is the set

f h) — f(x) — ph
DT f(x) := {pER : lim sup xth) —flx)—p SO},
h—0 |h‘

» sub-differential of f in x is the set

f h) — f(x) — ph
D™ f(x) := {pER : lim inf et h) = F) — p 20},
h—0 | h|




Dini’s derivatives

f h) —f f h) —f
A_f(x) = limsup (x+h) (X), Ay f(x) = limsup (x+h) (X),
h—0~ h h—07F h
A_F(x) = lim(i)rlf f(x+ hf), — f(x)) A F(x) = ”h”_‘ﬂi)rlf f(x+ hlz — f(x)'




We have
Arf(x) < Apf(x) and  A_f(x) < A_f(x),

and all Dini's derivatives are equal to uv'(x) if u is differentiable in
X,
Recall

limsup —f(x) = — liminf f(x)
X—X0 X—Xp

Proposition
Then the super-differential of f in x is the set

DYf(x)={pcR : A f(x) <p<A_f(x)}
and the sub-differential of f in x is the set

D f(x)={peR : A_f(x) <p<A:f(x)}.



Indeed let h > 0. p € DYf(x)

fim sup f(x+ h)— f(x) — ph
h—0+ h

f(x + h) — f(x)

< limsup
h—07T

Let h< 0. pe DTf(x)

f h) — f(x) — ph
lim sup (x + h) (x)—p <0 <= limsup
h—0— —h h—0—

< —p > —liminf
h—0— h

<0

<p = p>Nf(x)




Example Let us consider f : R — R defined by f(x) = —|x| The
only point at which fis not differentiable is x = 0. At this point

DTf(0)={peR : ALf(0) < p=<A_f(0)}

. —h
Af(0) = fim, = =1
h
A-F(0) = hl_i>r8_ h :

D*f(0) = [-1,1]
D=f(0)=0



Example Let us consider f : R — R defined by f(x) = |x| The only
point at which fis not differentiable is x = 0. At this point

D*f(0) = 0

D=(0) = [-1,1]

Observe that the subdifferential at any point x < 0 is the singleton
set {—1}, while the subdifferential at any point x > 0 is the
singleton set {1}.



Generalization of the fact that the derivative of a function
differentiable at a local minimum or a local maximum is zero:

a) If u has a local maximum in x, then 0 € D" u(x).

(b) If u has a local minimum in x, then 0 € D™ u(x).

Proof. If u has a local maximum in x, then u(x 4+ h) — u(x) <0
for every h, close to zero. Hence

u(x+h) <u(x)+0-h+ o(h)

for h — 0 and thus
0 € DT u(x).

The other case is similar.



Examples of Hamilton-Jacobi equations
Examples of first order non linear PDEs Hamilton-Jacobi equations
The Eikonal Equation

| Du| = f(x),

related to geometric optics



Stationary Hamilton-Jacobi equation:
H(x, u, Du) = 0,

x € QC RN, where H: Q x R x RN — R is called Hamiltonian in
general convex in p (in the gradient-variable).



The Hamilton-Jacobi-Bellman equation: It is a particular
Hamilton-Jacobi equation important in control theory and
economics.In this case the Hamiltonian has the form:

H(x, u(x), p) := zgg{)\u — b(x,a)-p—f(x,a)},

where A is subset of RM. b (dynamic function ) and f (the cost
function) For any fixed A > 0

Au+ sup{—b(x,a) - p— f(x,a)},
acA



Solutions of

Au + sup{—b(x,a)-p—f(x,a)} =0,

acA

u is known as the value function associated to the corresponding
control problem.



Lipschitz functions Let | = (a,b)) CR - R. f:/ —- R
Lipschitzian if there exists L > 0 such that

f(x)—f(y)| < Lix—y| Vx,yel

» Lipschitz functions are continuous ( § = 7).

» A derivable function with bounded derivative is Lipschitzian



Exercises

» |f f and g are Lipschitz functions then f+g is a Lipschitz
function (show and find the Lipschitz constant)

» If f and g are Lipschitz and bounded functions then fg is a
Lipschitz function (show and find the Lipschitz constant)



Example of optimal control problem

A. Minimal exit time from an open set. Consider a physical
system satisfying the state equation

X(s) = a(s)
in the open interval Q = (—1,1), with the initial condition
X(0) = x.
We only consider bounded controls a:
la(s)| <1 forall s.

Such a control is called admissibile.



Problem: find o such that the system attains the boundary of 2 in
the smallest possible time T(x).

Proposition

(a) We have T(x) =1 — |x| for all x € [-1,1].

(b) For each fixed x € [—1, 1] an optimal control is the constant
function
a(s) =sign of x, 0<s < T(x).



If 0 <t <1—|x|, then for every admissibile control o we have
t
| X ()| = ‘X—I—/ a(s) ds| <|x|+t| <1,
0

whence
T(x)>1—|x|

Moreover, for x £ 0 we have equality in this estimate if and only if
t =1—|x| and a(s) = sign of x for all 0 <s < t.



Remark

» The proof shows that for x = 0 the control is unique, and
depends on the time only via the system:

a(s) = sign of X(s).

Controls of this type, called feedback controls, have much
interest in the applications because they allow us to modify
the state of the system on the basis of the sole knowledge of
its actual state.

» In case x = 0 there are two optimal controls: the constant
functions « =1 and oo = —1.



The function T : [—1, 1] — R satisfies the following conditions:
» T>0in(—-1,1)and T(-1)=T(1)=0;
» T is Lipschitzian;

» | T'(x)| — 1 =0 in every point x € (—1,1) where T is
differentiable.



Next we observe

‘T’(X)‘Zl

x e (—1,1)and T(—1) = T(1) =0 (1-d version of
Du(x)| — 1 =0)



» By Rolle’s Theorem we see that there are not differentiable
solutions
If the real-valued function T is continuous on the closed
interval [—1, 1], differentiable on the open interval (—1,1),
and T(—1) = T(1), then there exists at least one ( in the
open interval (—1,1) such that T'(¢) =0
Hence | T'(¢)| # 1. Not possible.

» many solutions a.e.: they satisfy the equation almost
everywhere (at each of their points of differentiability).

» Select one solution.
It suffices to observe that in every point x = 0 we have

DT T(x) =D T(x)= T'(x) = £1,
while in x = 0 we have already seen that

DTT(0)=[-1,1] and D~ T(0)=0;



It suggests a notion of weak solution. Consider a more general
case. By stationary Hamilton—Jacobi- equations we understand a
class of first-order nonlinear partial differential equations of the
type

H(x, u, Du(x)) = 0, (27)

Michael G. Crandall, P-L. Lions:

They introduced the notion of viscosity solutions: this has had an
effect on the theory of partial differential equations.

M. G. Crandall and P.-L. Lions, Viscosity solutions of
Hamilton-Jacobi Equations, Trans. Amer. Math. Soc. 277 (1983),
1-42.



Definition
u e C(Q) is a viscosity solution of (27) if

H(xo, u(xp),p) <0 forevery xg€Q and pc D u(xp),

(28)
and

H(xo, u(x0),p) >0 forevery xp€Q and pe D u(x).
(29)



Remark

» If u is differentiable in a point x, then (28) and (29) are
equivalent to H(x, u(x), Du(x)) = 0.



Proposition

A. Exit time. The minimal exit time is a Lipschitzian viscosity
solution of the equation

IT'(x)| =1 in (-1,1).

Indeed in x = 0 we have already seen that
DTT(0)=[-1,1] and D~ T(0)=0;

hence
lp| <1 Vpe DT T(0)



Controlled evolution equation

X(s) = b(X(s),a(s)), X(0) = x,

where b: RV x A — RN,
« is the control function « : [0, +00) — A



+o00
u(x) = inf J(x, a(-)) = inf /O F(X(s), a(s))e **ds

Take n =1 b(x,a) =1, f(x,a)=x
Compute u. Show that u verifies

Au+ sup{—b(x,a) - u'(x) — f(x,a)} = 0.

acA



Subsolution

u € C(2) is defined to be a subsolution of H(x, u(x), Du(x)) =0
in the viscosity sense if for any point xg € Q and any C! function
¢ such that u — ¢ has a local max in xp we have

H(xo, u(xp), Do(xp)) <0

Supersolution

u € C(€) is defined to be a supersolution of H(x, u(x), Du(x)) =0
in the viscosity sense if for any point xg € Q and any C! function
¢ such that v — ¢ has a local min in xp, we have

H(xo, u(xo), Do(x0)) > 0

Viscosity solution
A continuous function u is a viscosity solution of the PDE if it is
both a supersolution and a subsolution.



Test functions. Show that the conditions for subsolution and
supersolution hold in x = 0.

First, assume that ¢(x) is any function differentiable at x = 0 with
»(0) = u(0) =1 and ¢(x) > u(x) near x = 0. From these
assumptions, it follows that

¢(x) — ¢(0) > —|x|
. For positive x, this inequality implies
800 = 6(0)
x—07t X
On the other hand, for x < 0, we have that
im 2x) — 6(0) <1
x—0~ X

Since ¢ is differentiable, the left and right limits agree to ¢'(0),
and we therefore conclude that

#'(0)] < 1.

Thus, u is a subsolution. Moreover u is a supersolution. This
implies that v is a viscosity solution.

> —1.




The dynamic programming principle

and the Hamilton-Jacobi-Bellman equation

A control problem may be described as a process to influence the
behavior of a dynamical system, in order to achieve a desired result.
If the goal is to minimize a cost function then we speak of an
optimal control problem. More generally, in the method of
dynamical programming we use the notions of the value function
and the optimal strategy.

The value function satisfies, at least formally, a first-order partial
differential equation, the so-called Hamilton-Jacobi-Bellman
equation. Under some hypotheses of regularity, we study how to
find the optimal strategy by using the value function.



+oo
u(x) = inf J(x, (")) = inf /O F(X(s), a(s))e s

Take n=1 b(x,a) =1, f(x,a) =x

X(s)=x+s
X 1
TR

. Then u verifies

Au+ sup{—b(x,a) - u'(x) — f(x,a)} = 0.

acA
On the other hand
Av —V/(x) —x =0.

Solutions

1
v(x) = % + 2 + ce™

Selection of the value function



Ordinary differential equations
X(s) = b(X(s), a(s)), X(0) = x,

« is the control function, measurable in [0, +00) that takes its
values in a compact set A. We make assumptions on b such that
for every given x € RV, there exists a unique continuous function
X :[0,00) — RN:

XX (t) =x+ /Ot b(X(s),a(s)) ds, t € [0,0).



b:RN x A— RN
. Assume that
> b(x,a) € C(RN x A)

» b is Lipschitzian with respect to x € RV for all a € A with a
nonnegative real constant L

Hb(x7 a) — b(x/, a)H < Ly HX — X’H ;

V(x,a) € RN x A, V(x',a) € RN x A.

» there exists a nonnegative real constants M such that
16(x, s)|| < My

for all (x,a) € RN x A,



The value function A > 0
400
u(x) = inf / F(X2(s), as))e S ds

@ Jo

forany t >0
F-RYx AR
. Assume that
> f(x,a) € C(IR{’V X A)

» f is Lipschitzian with respect to x € RV for all a € A with a
nonnegative real constant L¢

}f(x,a) — f(x’,a)‘ < Lf Hx—x’

V(x,a) € RV x A, V(x',a) € RN x A
» there exists a nonnegative real constants Mr such that

f(x,8)] < Mg

for all (x,a) € RN x A,



Example

X(s) = —X(s)- afs), X(0) = x

with the constraint on the controls:



In the example, take
f(x,a) = |x|

A=2

The value function
u(x) = inf / XO(s)| e 25 ds,
@ Jo

where X&(t) is the state.



Proposition

(a) u(x) = |x| /3 for any x € R,

(b) The optimal control is the constant function o = 1.



For any admissible @ we have

X2 (1) = [xe™ o) o > x|, £ 0

hence
/ IXX(t)] e™2t dt > / x| e73t dt = |x| /3.
0 0

We have equality taking a(s) =1 for any s.



The dynamic programming principle is

u(x) = inf( /0 F(X2(5), als))e™%ds + u(X2(t))e ™)

for any t > 0.



The Hamilton-Jacobi-Bellman equation

Thanks to the dynamic programming principle we get that the
value function satisfies

Au + Teaj{—Du(x) - b(x,a) — f(x,a)} = 0.

In what follows we assume regularity properties.
uc CHRN).



From the Dynamic Programming Principle

o) = inf( [ £ (5)a(s))eds + u(x (1))

for any t > 0. Take
a(s) =a € A,

with a € A arbitrarily chosen.



- 1/t f(Xj’(s),a)e_/\sds
e 1



u(x) — u(X2(t))e ™ £ u(X2(t)) _1
t ~t

/t f(X:(s), a)e_)‘s ds
0

u(x) — u(X2(t)) + (1 — e Mu(X2(t)) _1
t Tt

/t f(XZ(s), a)e_)‘s ds
0



u(x) — u(XZ(t)) | (1= e u(Xi(t) _ 1

t t o

Ast —0

u(x) — LtI(Xf(t)) — —Du(x) - b(x, a)

(]_ _ e_At)U(X)?(t))

; — Au(x)

1

1 t asae—AsS X. a
t/Of(XX()’) d%f(a)

1 [ st v



Hence
Au— Du(x) - b(x,a) — f(x,a) <0,

for all a € A and
Au + maj\<{—Du(x) - b(x,a) — f(x,a)} <0,
ac

It is possible to show also the reverse inequality (here we do not
give the proof)

AU+ maz\<{—Du(x) - b(x,a) — f(x,a)} >0,
ac
Hence we have

Au+ Tga/g({—Du(X) - b(x,a) — f(x,a)} =0.



Let u be a Lipschitzian subsolution and v a Lipschitzian
supersolution of the problem

u(x)+ H(x,u'(x)) =0 in R. (30)

Then u < vinR.



Fix 6 > 0 arbitrarily. We prove the inequality u < v os part (a) in
three steps.

(i) For every fixed € > 0, consider the continuous function

(x —y)

0 2 2

w(x,y) = u(x) — v(y) —

Since the functions u and v are Lipschitzian, they increase at most
linearly at infinity, so that

w(x,y) = —oo if |x|+ |y| = 0.

Consequently, w has a global maximum in some point (x, v.).



Then the function

X — )2
i ) — ()~ ST 0y

has a maximum in x.. Therefore

Xe_ye
€

+ 0x. € DT u(x)

and hence
u(x.) + H(Xe, Xe e + 5X6) <0
€

because u is a subsolution.



Analogously, the function

—v)2 A
y = —u(x)+ v(y) + % + §(X€2 +y?)

has a minimum in y.. Consequently,

Xe_)/e

€

—0ye € D™ v(ye)

and therefore

Xe_ytf

v(ye) + H(yea — 5)’6) >0

because v is a supersolution.



Combining the two inequalities we obtain that

u(xe) — v(ye) < H(ye, Xe ;)/e — (5)/6) — H(Xe, % 4+ 5_)/6)'



For every fixed x, using the relation
w(x, x) < w(Xe, Ye)

we have

X — )2
() — v(x) — 62 < u(x) — vlye) — LeT Y O 2y

< u(xe) = v(ye)

and hence

u(x) — v(x) — dx* < H(ye, Te T Je (5y€) - H(x67 Te " Je | 5X€>.
€ € 31)



(i) Next we prove that the three sequences

(), () and (%)

€

are bounded.



The relation




Consequently, denoting by L a Lipschitz constant of both v and v,
we have
(xe — ye)2 0

S T (y?) < ux) — u(0)+v(0) = v(ye) < L(lxel +1yel):

Hence al
(Ixe] + lyel)? < 2(xZ 4+ y2) < — (el A+ 1yel)

and therefore 41
|Xe‘ + b/e‘ S F (32)



Now using the inequality

W(X€7X€) + W(YE»YG) < 2W(X€7_)/€)
we have

(Xe — )/6)2 .

u(xe) = vixe) + u(ye) = v(ye) < 2u(x) = 2v(ye) — =



Consequently,

(Xe - y€)2
2¢

< U(Xe) — U()/e) + V(Xe) — V()/e) <2L |Xe - )/e’



and therefore
Xe — )/6

€
(iii) Since the function H is continuous, letting § — 0 in (31) and
using (32) we obtain for every x the inequality

u(x) — v(x) < H(ye, e ;)@) — H(xe, e _yé).

€

< 4l.




Observe that the arguments of H are bounded with respect to ¢
and that x. — y. — 0 if ¢ — 0. Since H is uniformly continuous in
every compact set, as € — 0 we conclude that

u(x) —v(x) <0

for every x.



Programma: Elementi di topologia in R”. Norme in R".
Disuguaglianze di Young, Holder, e Minkowski. Insiemi compatti.
Funzioni a valori reali. Massimi e minimi. Funzioni continue su
insiemi compatti: teorema di Weierstrass. Calcolo differenziale in
R"”. Gradiente. Derivate direzionali.Differenziabilita.
Sottodifferenziali e sopradifferenziali e loro proprieta. Formula di
Taylor. Analisi del resto. Resto secondo Peano. Matrice Hessiana.
Forme quadratiche. Caratterizzazione delle forme definite.



Studio di massimi e minimi locali e globali. Problema di regressione
lineare. Esempi di problemi vincolati. Calcolo di massimi e minimi
in semplici insiemi compatti. Metodo dei moltiplicatori di
Lagrange. Definizione di insieme convesso. Funzioni convesse e
strettamente convesse. Definizione. Disuguaglianza discreta di
Jensen. Minimi locali per funzioni convesse (minimo globale).
Criteri di convessita per le funzioni differenziabili. Regolarizzazione.
Trasformata di Legendre-Fenchel. Esempi. Funzioni convesse e
regolaritd C?. Complementi alle forme quadratiche.



e condizioni di Fritz John. Alcune condizioni di qualificazione dei
vincoli. Le condizioni di Karush-Kuhn-Tucker. Dualita: problemi
primali e duali. Esempi di problemi di controllo ottimo. La
funzione valore. |l principio della programmazione dinamica e
I'equazione di Hamilton-Jacobi-Bellman.



