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❆❜str❛❝t✿ ■♥ ♠✉❧t✐✲♦❜❥❡❝t✐✈❡ ♦♣t✐♠✐③❛t✐♦♥✱ t❤❡ ❦♥♦✇❧❡❞❣❡ ♦❢ t❤❡ P❛r❡t♦ s❡t ♣r♦✈✐❞❡s ✈❛❧✉❛❜❧❡ ✐♥❢♦r♠❛✲
t✐♦♥ ♦♥ t❤❡ r❡❛❝❤❛❜❧❡ ♦♣t✐♠❛❧ ♣❡r❢♦r♠❛♥❝❡✳ ❆ ♥✉♠❜❡r ♦❢ ❡✈♦❧✉t✐♦♥❛r② str❛t❡❣✐❡s ✭P❆❊❙ ❬✹❪✱ ◆❙●❆✲■■
❬✶❪✱ ❡t❝✮✱ ❤❛✈❡ ❜❡❡♥ ♣r♦♣♦s❡❞ ✐♥ t❤❡ ❧✐t❡r❛t✉r❡ ❛♥❞ ♣r♦✈❡❞ t♦ ❜❡ s✉❝❝❡ss❢✉❧ t♦ ✐❞❡♥t✐❢② t❤❡ P❛r❡t♦ s❡t✳
❍♦✇❡✈❡r✱ t❤❡s❡ ❞❡r✐✈❛t✐✈❡✲❢r❡❡ ❛❧❣♦r✐t❤♠s ❛r❡ ✈❡r② ❞❡♠❛♥❞✐♥❣ ✐♥ t❡r♠s ♦❢ ❝♦♠♣✉t❛t✐♦♥❛❧ t✐♠❡✳ ❚♦❞❛②✱ ✐♥
♠❛♥② ❛r❡❛s ♦❢ ❝♦♠♣✉t❛t✐♦♥❛❧ s❝✐❡♥❝❡s✱ ❝♦❞❡s ❛r❡ ❞❡✈❡❧♦♣❡❞ t❤❛t ✐♥❝❧✉❞❡ t❤❡ ❝❛❧❝✉❧❛t✐♦♥ ♦❢ t❤❡ ❣r❛❞✐❡♥t✱
❝❛✉t✐♦✉s❧② ✈❛❧✐❞❛t❡❞ ❛♥❞ ❝❛❧✐❜r❛t❡❞✳ ❚❤✉s✱ ❛♥ ❛❧t❡r♥❛t❡ ♠❡t❤♦❞ ❛♣♣❧✐❝❛❜❧❡ ✇❤❡♥ t❤❡ ❣r❛❞✐❡♥ts ❛r❡ ❦♥♦✇♥
✐s ✐♥tr♦❞✉❝❡❞ ❤❡r❡✳ ❯s✐♥❣ ❛ ❝❧❡✈❡r ❝♦♠❜✐♥❛t✐♦♥ ♦❢ t❤❡ ❣r❛❞✐❡♥ts✱ ❛ ❞❡s❝❡♥t ❞✐r❡❝t✐♦♥ ❝♦♠♠♦♥ t♦ ❛❧❧ ❝r✐t❡r✐❛
✐s ✐❞❡♥t✐✜❡❞✳ ❆s ❛ ♥❛t✉r❛❧ ♦✉t❝♦♠❡✱ t❤❡ ▼✉❧t✐♣❧❡ ●r❛❞✐❡♥t ❉❡s❝❡♥t ❆❧❣♦r✐t❤♠ ✭▼●❉❆✮ ✐s ❞❡✜♥❡❞ ❛s ❛
❣❡♥❡r❛❧✐③❛t✐♦♥ ♦❢ st❡❡♣❡st✲❞❡s❝❡♥t ♠❡t❤♦❞ ❛♥❞ ❝♦♠♣❛r❡❞ ✇✐t❤ P❆❊❙ ❜② ♥✉♠❡r✐❝❛❧ ❡①♣❡r✐♠❡♥ts✳

❑❡②✲✇♦r❞s✿ ❖♣t✐♠✐③❛t✐♦♥✱ ❣r❛❞✐❡♥t ❞❡s❝❡♥t✱ P❛r❡t♦ ♦♣t✐♠❛❧✐t②✱ P❛r❡t♦ ❢r♦♥t✱ ♣❡r❢♦r♠❛♥❝❡s



❈♦♠♣❛r❛✐s♦♥ ❞❡s ❛❧❣♦r✐t❤♠❡s ▼●❉❆ ❡t P❆❊❙ ❡♥ ♦♣t✐♠✐s❛t✐♦♥

♠✉❧t✐♦❜❥❡❝t✐❢

❘és✉♠é ✿ ❉❛♥s ❧❡ ❝❛❞r❡ ❞✬✉♥❡ ét✉❞❡ ❞✬♦♣t✐♠✐s❛t✐♦♥ ♠✉❧t✐♦❜❥❡❝t✐❢✱ ❧❛ ❝♦♥♥❛✐ss❛♥❝❡ ❞✉ ❢r♦♥t ❞❡ P❛r❡t♦
♣❡r♠❡t ❞❡ ❝❡r♥❡r ❡✣❝❛❝❡♠❡♥t ❧❡ ❝❤❛♠♣ ❞❡ r❡❝❤❡r❝❤❡ ❞❡s ♣❛r❛♠ètr❡s ♦♣t✐♠❛✉①✳ P♦✉r ❝❡ ❢❛✐r❡✱ ❞❡s
❛❧❣♦r✐t❤♠❡s ❜❛sés s✉r ❞❡s ♠ét❤♦❞❡s é✈♦❧✉t✐♦♥♥❛✐r❡s ♦♥t été ❞é✈❡❧♦♣♣és ✭P❆❊❙ ❬✹❪✱ ◆❙●❆✲■■ ❬✶❪✱ ❡t❝✮✳ ◆♦✉s
♣r♦♣♦s♦♥s ✐❝✐ ✉♥ ❛❧❣♦r✐t❤♠❡ ❛❧t❡r♥❛t✐❢✱ ❜❛sé s✉r ❧✬✉t✐❧✐s❛t✐♦♥ ❞❡s ❣r❛❞✐❡♥ts ❞❡ ❝r✐tèr❡s ♣❡r♠❡tt❛♥t ❞✬♦❜t❡♥✐r
✉♥ é❝❤❛♥t✐❧❧♦♥ ❞✉ ❢r♦♥t ❞❡ P❛r❡t♦✳ ◆♦✉s ❝♦♠♠❡♥ç♦♥s ♣❛r ♠♦♥tr❡r q✉✬✉♥❡ ❝♦♠❜✐♥❛✐s♦♥ ❥✉❞✐❝✐❡✉s❡ ❞❡ ❝❡s
❣r❛❞✐❡♥ts ❡st ✉♥❡ ❞✐r❡❝t✐♦♥ ❞❡ ❞❡s❝❡♥t❡ ❝♦♠♠✉♥❡ à t♦✉s ❧❡s ❝r✐tèr❡s✳
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✶ ■♥tr♦❞✉❝t✐♦♥

❚❤❡ ♥✉♠❡r✐❝❛❧ tr❡❛t♠❡♥t ♦❢ ❛ ♠✉❧t✐✲♦❜❥❡❝t✐✈❡ ♠✐♥✐♠✐③❛t✐♦♥ ✐s ✉s✉❛❧❧② ❛✐♠❡❞ t♦ ✐❞❡♥t✐❢② t❤❡ P❛r❡t♦ s❡t✳
■♥ t❤❡ ❧✐t❡r❛t✉r❡✱ s❡✈❡r❛❧ ❛✉t❤♦rs ❤❛✈❡ ♣r♦♣♦s❡❞ t♦ ❛❝❤✐❡✈❡ t❤✐s ❣♦❛❧ ❜② ✈❛r✐♦✉s ❛❧❣♦r✐t❤♠s✱ ❡❛❝❤ ♦♥❡
❛❞❛♣t✐♥❣ ❛ ♣❛rt✐❝✉❧❛r ❊✈♦❧✉t✐♦♥ ❙tr❛t❡❣② ✭❊❙✮✳ ❙✉❝❤ ❛♣♣r♦❛❝❤❡s ❛r❡ ❝♦♠♣❛r❡❞ ✐♥ t❤❡ ❜♦♦❦ ♦❢ ❉❡❜ ❬✸❪✳
❯s✐♥❣ ❛ s✉✣❝✐❡♥t❧② ❞✐✈❡rs❡ ✐♥✐t✐❛❧ s❛♠♣❧❡✱ t❤❡s❡ ♠❡t❤♦❞s ♣r♦❞✉❝❡ ❛ ❞✐s❝r❡t❡ s❡t ♦❢ ✷ ❜② ✷ ♥♦♥✲❞♦♠✐♥❛t❡❞
♣♦✐♥ts✳ ❍♦✇❡✈❡r✱ t❤❡② ❛r❡ ✈❡r② ❞❡♠❛♥❞✐♥❣ ✐♥ t❡r♠s ♦❢ ❝♦♠♣✉t❛t✐♦♥❛❧ t✐♠❡✱ ❛s ❊❙ ❞♦ ✐♥ ❣❡♥❡r❛❧✳

■♥ t❤❡ ♣❛rt✐❝✉❧❛r ❝❛s❡ ✐♥ ✇❤✐❝❤ t❤❡ ❣r❛❞✐❡♥ts ♦❢ t❤❡ ♦❜❥❡❝t✐✈❡ ❢✉♥❝t✐♦♥s ❛r❡ ❛t r❡❛❝❤✱ ❛t t❤❡ ❝✉rr❡♥t
❞❡s✐❣♥ ♣♦✐♥t✱ ❢❛st❡r ❛❧❣♦r✐t❤♠s ❝❛♥ ❜❡ ❞❡✈❡❧♦♣❡❞✳ ■♥ t❤❡ ❝♦♥✈❡① ❤✉❧❧ ♦❢ t❤❡ ❣r❛❞✐❡♥ts ♦❢ ♦❜❥❡❝t✐✈❡ ❢✉♥❝t✐♦♥s✱
❛ ❞✐r❡❝t✐♦♥ ❡①✐sts ❛❧♦♥❣ ✇❤✐❝❤ ❛❧❧ ❝r✐t❡r✐❛ ❞✐♠✐♥✐s❤✳ ❚❤❡ ▼●❉❆ r❡s✉❧ts ✐♥ ✉t✐❧✐③✐♥❣ t❤✐s ❞✐r❡❝t✐♦♥ ❛s s❡❛r❝❤
❞✐r❡❝t✐♦♥ ❛♥❞ ♦♣t✐♠✐③✐♥❣ t❤❡ st❡♣s✐③❡ ❛♣♣r♦♣r✐❛t❡❧②✳ ■♥ t❤✐s ✇❛②✱ t❤❡ ❝❧❛ss✐❝❛❧ st❡❡♣❡st✲❞❡s❝❡♥t ♠❡t❤♦❞ ✐s
❣❡♥❡r❛❧✐③❡❞ t♦ ♠✉❧t✐✲♦❜❥❡❝t✐✈❡ ♦♣t✐♠✐③❛t✐♦♥✳ ❆♣♣❧②✐♥❣ ▼●❉❆ t❤✉s ❝♦rr❡s♣♦♥❞s t♦ ❛ ♣❤❛s❡ ♦❢ ❝♦♦♣❡r❛t✐✈❡
♦♣t✐♠✐③❛t✐♦♥✳

■♥ s❡❝t✐♦♥ ✷✱ t❤❡♦r❡t✐❝❛❧ ❛s♣❡❝ts ❧❡❛❞✐♥❣ t♦ ▼●❉❆ ❛r❡ ❜r✐❡✢② r❡❝❛❧❧❡❞✳ ❆ ❝♦♠♣❧❡t❡ ♣r❡s❡♥t❛t✐♦♥ ✐s
❛✈❛✐❧❛❜❧❡ ✐♥ ❬✷❪✳ ■♥ s❡❝t✐♦♥ ✸✱ r❡s✉❧ts ♦❢ ❛ ♥✉♠❡r✐❝❛❧ ❡①♣❡r✐♠❡♥t❛t✐♦♥ ♦♥ ❛ ❝❧❛ss✐❝❛❧ t❡st ❝❛s❡ ❛r❡ ♣r❡s❡♥t❡❞
❛♥❞ ❝♦♠♠❡♥t❡❞✳

✷ ❚❤❡♦r❡t✐❝❛❧ ❛s♣❡❝ts

✷✳✶ ❈♦♦♣❡r❛t✐✈❡✲♦♣t✐♠✐③❛t✐♦♥ ♣❤❛s❡ ✿ ▼✉❧t✐♣❧❡✲●r❛❞✐❡♥t ❉❡s❝❡♥t ❆❧❣♦r✐t❤♠
✭▼●❉❆✮

❍❡r❡✱ t♦ ❜❡ ❝♦♠♣❧❡t❡✱ ✇❡ r❡✈✐❡✇ ❜r✐❡✢② t❤❡ ♥♦t✐♦♥s ❞❡✈❡❧♦♣❡❞ ✐♥ ❬✷❪✳ ❚❤❡ ❣❡♥❡r❛❧ ❝♦♥t❡①t ✐s t❤❡ s✐♠✉❧✲
t❛♥❡♦✉s ♠✐♥✐♠✐③❛t✐♦♥ ♦❢ n ✭n ∈ N✮ s♠♦♦t❤ ❝r✐t❡r✐❛ ✭♦r ❞✐s❝✐♣❧✐♥❡s✮ Ji(Y ) ✭Y ✿ ❞❡s✐❣♥ ✈❡❝t♦r✱ Y ∈ R

N ✮✳
❙t❛rt✐♥❣ ❢r♦♠ ❛♥ ✐♥✐t✐❛❧ ❞❡s✐❣♥ ♣♦✐♥t t❤❛t ✐s ♥♦t P❛r❡t♦ ♦♣t✐♠❛❧✱ ❛ ❝♦♦♣❡r❛t✐✈❡ ♦♣t✐♠✐③❛t✐♦♥ ♣❤❛s❡ ✐s
❞❡✜♥❡❞ t❤❛t ✐s ❜❡♥❡✜❝✐❛❧ t♦ ❛❧❧ ❝r✐t❡r✐❛✳

✷✳✶✳✶ P❛r❡t♦ ❝♦♥❝❡♣ts

❋♦❧❧♦✇✐♥❣ ❬✷❪✱ ✇❡ ✐♥tr♦❞✉❝❡ t❤❡ ♥♦t✐♦♥ ♦❢ P❛r❡t♦ st❛t✐♦♥❛r✐t② ✿ ❛ ❞❡s✐❣♥ ♣♦✐♥t Y 0 ✐s s❛✐❞ t♦ ❜❡ P❛r❡t♦
st❛t✐♦♥❛r② ✐❢ t❤❡r❡ ❡①✐sts ❛ ❝♦♥✈❡① ❝♦♠❜✐♥❛t✐♦♥ ♦❢ t❤❡ ❣r❛❞✐❡♥ts ♦❢ t❤❡ s♠♦♦t❤ ❝r✐t❡r✐❛ Ji t❤❛t ✐s ❡q✉❛❧ t♦
✵ ❛t t❤✐s ♣♦✐♥t✳ ❚❤✉s ✿

❉❡✜♥✐t✐♦♥ ✷✳✶✳ ❚❤❡ s♠♦♦t❤ ❝r✐t❡r✐❛ Ji(Y ) ✭1 ≤ n ≤ N✮ ❛r❡ s❛✐❞ t♦ ❜❡ P❛r❡t♦ st❛t✐♦♥❛r② ❛t t❤❡ ❞❡s✐❣♥
♣♦✐♥t Y 0 ✐❢✿

❼ ∀i = 1, .., n, u0

i = ∇Ji

(

Y 0
)

❀

❼ ∃ (αi)i=1,..,n , αi ≥ 0,

n
∑

i=0

αi = 1,

n
∑

i=0

αiu
0

i = 0✳

■♥✈❡rs❡❧②✱ ✐❢ t❤❡ s♠♦♦t❤ ❝r✐t❡r✐❛ Ji(Y ) ✭1 ≤ i ≤ n✮ ❛r❡ ♥♦t P❛r❡t♦✲st❛t✐♦♥❛r② ❛t t❤❡ ❣✐✈❡♥ ❞❡s✐❣♥ ♣♦✐♥t
Y 0✱ ❛ ❞❡s❝❡♥t ❞✐r❡❝t✐♦♥ ❝♦♠♠♦♥ t♦ ❛❧❧ ❝r✐t❡r✐❛ ❡①✐sts✳

✷✳✶✳✷ ❊①✐st❡♥❝❡ ❛♥❞ ✉♥✐q✉❡♥❡ss ♦❢ t❤❡ ♠✐♥✐♠❛❧✲♥♦r♠ ❡❧❡♠❡♥t

❈♦♥s✐❞❡r ❛ ❢❛♠✐❧② ♦❢ ✈❡❝t♦rs✱ ❞❡♥♦t❡❞ (ui)i∈I , I ⊂ N✳ ❚❤❡ ❢♦❧❧♦✇✐♥❣ ❧❡♠♠❛ ❤♦❧❞s ✿

▲❡♠♠❛ ✷✳✶ ✭❊①✐st❡♥❝❡ ❛♥❞ ✉♥✐q✉❡♥❡ss ♦❢ t❤❡ ♠✐♥✐♠❛❧✲♥♦r♠ ❡❧❡♠❡♥t✮✳ ❆ss✉♠❡ ✿

❼ {ui}✭1 ≤ i ≤ n✮ ❛ ❢❛♠✐❧② ♦❢ n ✈❡❝t♦rs ✐♥ R
N ❀

❼ U ❜❡ t❤❡ s❡t ♦❢ str✐❝t ❝♦♥✈❡① ❝♦♠❜✐♥❛t✐♦♥s ♦❢ t❤❡s❡ ✈❡❝t♦rs ✿

U =

{

w ∈ R
n/w =

n
∑

i=0

αiu
0

i ; αi > 0, ∀i ;

n
∑

i=0

αi = 1

}

.

❘❘ ♥➦ ✼✻✻✼



❚❡st✐♥❣ ▼✉❧t✐♣❧❡✲●r❛❞✐❡♥t ❉❡s❝❡♥t ❆❧❣♦r✐t❤♠ ✭▼●❉❆✮ ✺

❚❤❡♥✱
∃!ω ∈ U , ∀ū ∈ U : (ū, ω) ≥ (ω, ω) = ‖ω‖2.

✭❚❤❡ ❡❧❡♠❡♥t ω ❡①✐sts s✐♥❝❡ U ✐s ❝❧♦s❡❞✱ ❛♥❞ ✐t ✐s ✉♥✐q✉❡ s✐♥❝❡ U ✐s ❝♦♥✈❡①❀ ❛s ❛ r❡s✉❧t✱ ∀ū ∈ U ✱ ❛♥❞
∀ǫ ∈ [0, 1]✱ ω + ǫ(u − ω) ∈ U ✱ ❛♥❞ ‖ω + ǫ(u − ω)‖ ≥ ‖ω‖✱ ❛♥❞ t❤✐s ②✐❡❧❞s t❤❡ ❝♦♥❝❧✉s✐♦♥ ❬✷❪✮✳

■♥ t❤❡ ❝❛s❡ ♦❢ t✇♦ ❝r✐t❡r✐❛✱ t❤r❡❡ ❝♦♥✜❣✉r❛t✐♦♥s ♦❢ t❤❡ t✇♦ ❣r❛❞✐❡♥ts ❝❛♥ ❜❡ ❝♦♥s✐❞❡r❡❞✱ ❛s ✐❧❧✉str❛t❡❞
❜❡❧♦✇✿

❋✐❣✉r❡ ✶✿ ❱❛r✐♦✉s ♣♦ss✐❜❧❡ ❝♦♥✜❣✉r❛t✐♦♥s ♦❢ t❤❡ t✇♦ ❣r❛❞✐❡♥t✲✈❡❝t♦rs u ❛♥❞ v ❛♥❞ t❤❡ ♠✐♥✐♠❛❧✲♥♦r♠
❡❧❡♠❡♥t ω✳

❚❤✐s r❡s✉❧t ❛♣♣❧✐❡s ✐♥ ♣❛rt✐❝✉❧❛r t♦ ui ❢♦r ❛❧❧ i✳ ❇✉t✱ (ui, ω) ✐s t❤❡ ❋r❡❝❤❡t✲❞❡r✐✈❛t✐✈❡ ♦❢ Ji ✐♥ t❤❡
❞✐r❡❝t✐♦♥ ω✳ ❍❡♥❝❡✱ ✐❢ ω 6= 0✱ t❤❡ ❋r❡❝❤❡t✲❞❡r✐✈❛t✐✈❡s ♦❢ ❛❧❧ t❤❡ ❝r✐t❡r✐❛ ❛r❡ ❜♦✉♥❞❡❞ ❢r♦♠ ❜❡❧♦✇ ❜② t❤❡
str✐❝t❧② ♣♦s✐t✐✈❡ ♥✉♠❜❡r ‖ω‖2✳ ❚❤❡ ❞✐r❡❝t✐♦♥ −ω ✐s t❤❡r❡❢♦r❡ ❛ ❞❡s❝❡♥t ❞✐r❡❝t✐♦♥ ❝♦♠♠♦♥ t♦ ❛❧❧ ❝r✐t❡r✐❛✳
❚❤❡s❡ ❝♦♥s✐❞❡r❛t✐♦♥s ②✐❡❧❞ t❤❡ ❢♦❧❧♦✇✐♥❣✿

❚❤❡♦r❡♠ ✷✳✶✳ ▲❡t Ji(Y ) ✭1 ≤ i ≤ n ≤ N ✱ N ∈ N✮ ❜❡ n s♠♦♦t❤ ❢✉♥❝t✐♦♥s ♦❢ t❤❡ ✈❡❝t♦r Y ∈ R
N ✳ ❆ss✉♠❡

Y 0 ✐s ❛♥ ❛❞♠✐ss✐❜❧❡ ❞❡s✐❣♥✲♣♦✐♥t✳ ❲❡ ❞❡♥♦t❡ u0

i = ∇Ji(Y
0) ❛♥❞ ✿

U =

{

w ∈ R
N , w =

n
∑

i=1

αiu
0

i ;∀i, αi > 0;

n
∑

i=1

αi = 1

}

✭✶✮

▲❡t ω ❜❡ t❤❡ ♠✐♥✐♠❛❧✲♥♦r♠ ❡❧❡♠❡♥t ♦❢ t❤❡ ❝♦♥✈❡① ❤✉❧❧ U ✱ ❝❧♦s✉r❡ ♦❢ U ✳ ❚❤❡♥ ✿

✶✳ ❊✐t❤❡r ω = 0✱ ❛♥❞ t❤❡ ❝r✐t❡r✐❛ Ji(Y ) ✭1 ≤ i ≤ n✮ ❛r❡ P❛r❡t♦✲st❛t✐♦♥❛r② ❀

✷✳ ❖r ω 6= 0 ❛♥❞ −ω ✐s ❛ ❞❡s❝❡♥t ❞✐r❡❝t✐♦♥ ❝♦♠♠♦♥ t♦ ❛❧❧ t❤❡ ❝r✐t❡r✐❛❀ ❛❞❞✐t✐♦♥❛❧❧②✱ ✐❢ ω ∈ U ✱ t❤❡
✐♥♥❡r ♣r♦❞✉❝t (ū, ω) ✐s ❡q✉❛❧ t♦ ‖ω‖2 ❢♦r ❛❧❧ ū ∈ U ✳

❇❛s❡❞ ♦♥ t❤❡s❡ r❡s✉❧ts✱ ✇❤❡♥ t❤❡ ❣r❛❞✐❡♥ts ♦❢ ❛❧❧ t❤❡ ❝r✐t❡r✐❛ ❝❛♥ ❜❡ ❝♦♠♣✉t❡❞✱ t❤❡ ❢♦❧❧♦✇✐♥❣ ❛❧❣♦r✐t❤♠
✭▼●❉❆✮ ♣r♦❝❡❡❞s ❜② s✉❝❝❡ss✐✈❡ st❡♣s t❤❛t ❛r❡ ❜❡♥❡✜❝✐❛❧ t♦ ❛❧❧ ❝r✐t❡r✐❛✳ ■♥ t❤❡ ♣r❛❝t✐❝❛❧ ✐♠♣❧❡♠❡♥t❛t✐♦♥✱
♦♥❡ s♣❡❝✐✜❡s ❛ t♦❧❡r❛♥❝❡ ǫTOL ♦♥ ‖ω‖ ❜❡❧♦✇ ✇❤✐❝❤ t❤❡ ❧✐♥❡s❡❛r❝❤ ✐s ♥♦t ♣❡r❢♦r♠❡❞✳

❆❧❣♦r✐t❤♠ ✶ ▼●❉❆

■♥✐t✐❛❧✐s❛t✐♦♥✿ Y := Y 0

▲♦♦♣ ✭❲❍■▲❊ ‖ω‖ ≥ ε✮

❼ ❊✈❛❧✉❛t❡ Ji(Y )✱ ✭1 ≤ i ≤ n✮

❼ ❈♦♠♣✉t❡ ∇Ji(Y ) ✭1 ≤ i ≤ n✮ ❀

❼ ■❞❡♥t✐❢② ω✱ ❛s t❤❡ ♠✐♥✐♥❛❧✲♥♦r♠ ❡❧❡♠❡♥t ✐♥ t❤❡ ❝♦♥✈❡① ❤✉❧❧ ♦❢ {∇Ji(Y )} ✭1 ≤ i ≤ n✮

❼ ▲✐♥❡s❡❛r❝❤ ✿ ❞❡t❡r♠✐♥❡ ♦♣t✐♠❛❧ l ❀

❼ ❯♣❞❛t❡ ❞❡s✐❣♥ ✈❡❝t♦r Y := Y − lω✳

❘❘ ♥➦ ✼✻✻✼



❚❡st✐♥❣ ▼✉❧t✐♣❧❡✲●r❛❞✐❡♥t ❉❡s❝❡♥t ❆❧❣♦r✐t❤♠ ✭▼●❉❆✮ ✻

✷✳✷ ❈♦♥✈❡r❣❡♥❝❡ ♦❢ t❤❡ ▼●❉❆

Pr♦✈✐❞❡❞ t❤❛t t❤❡ ❝r✐t❡r✐❛ ❛r❡ ❢♦r♠✉❧❛t❡❞ t♦ ❜❡ s♠♦♦t❤✱ ♣♦s✐t✐✈❡ ❛♥❞ ✐♥✜♥✐t❡ ❛t ✐♥✜♥✐t②✱ t❤❡ s❡q✉❡♥❝❡ ♦❢
✐t❡r❛t❡s ♣r♦❞✉❝❡❞ ❜② t❤❡ ▼●❉❆ ❤❛s ❜❡❡♥ ♣r♦✈❡❞ t♦ ❛❞♠✐t ❛ s✉❜s❡q✉❡♥❝❡ ❝♦♥✈❡r❣✐♥❣ t♦ ❛ P❛r❡t♦✲♦♣t✐♠❛❧
♣♦✐♥t ❬✷❪✳ ❚❤❡ ♠❛✐♥ ♣✉r♣♦s❡ ♦❢ t❤✐s r❡♣♦rt ✐s t♦ ✐❧❧✉str❛t❡ t❤✐s ❝♦♥✈❡r❣❡♥❝❡ ❜② ♥✉♠❡r✐❝❛❧ ❡①♣❡r✐♠❡♥ts
✉s✐♥❣ t❡st❝❛s❡s ♦❢ ✈❛r✐❛❜❧❡ ❝♦♠♣❧❡①✐t②✳

✷✳✸ Pr❛❝t✐❝❛❧ ❞❡t❡r♠✐♥❛t✐♦♥ ♦❢ t❤❡ ✈❡❝t♦r ω

■♥ t❤❡ ❣❡♥❡r❛❧ ❝❛s❡ ✭n > 2✮✱ ω ❝❛♥ ❜❡ ❝❛❧❝✉❧❛t❡❞ ❜② ♥✉♠❡r✐❝❛❧ ♠✐♥✐♠✐③❛t✐♦♥ ♦❢ t❤❡ q✉❛❞r❛t✐❝ ❢♦r♠ t❤❛t
❡①♣r❡ss❡s ‖ω‖2 ✐♥ t❡r♠s ♦❢ t❤❡ ❝♦❡✣❝✐❡♥ts {αi} ♦❢ t❤❡ ❝♦♥✈❡① ❝♦♠❜✐♥❛t✐♦♥✱ s✉❜❥❡❝t t♦ t❤❡ ✐♥❡q✉❛❧✐t②
❝♦♥str❛✐♥ts αi ≥ 0 ✭∀i✮✱ ❛♥❞ t❤❡ ❧✐♥❡❛r ❡q✉❛❧✐t② ❝♦♥str❛✐♥t

∑

i αi = 1✳ ▼❛♥② r♦✉t✐♥❡s ❛r❡ ❡✛❡❝t✐✈❡ t♦
♣❡r❢♦r♠ t❤✐s ♦♣t✐♠✐③❛t✐♦♥✱ ❢♦r ✐♥st❛♥❝❡ ❝❡rt❛✐♥ ❡✈♦❧✉t✐♦♥ str❛t❡❣✐❡s✳ ❍♦✇❡✈❡r✱ t❤❡ ♣r♦❜❧❡♠ ♠❛② ❜❡❝♦♠❡
✐❧❧✲❝♦♥❞✐t✐♦♥❡❞ ❢♦r ❧❛r❣❡ ❞✐♠❡♥s✐♦♥s✳

❍♦✇❡✈❡r✱ ✐♥ t❤❡ ♣❛rt✐❝✉❧❛r ❝❛s❡ ♦❢ t✇♦ ♦❜❥❡❝t✐✈❡s✱ ω ❝❛♥ ❜❡ ❡①♣r❡ss❡❞ ❡①♣❧✐❝✐t❧②✳ ❘❡❝❛❧❧ ❋✐❣✉r❡ ✶✱
❢♦r ✇❤✐❝❤ u = ∇J1 ❛♥❞ v = ∇J2✳ ■♥ t❤✐s ✜❣✉r❡✱ t❤❡ ❣r❛❞✐❡♥t ✈❡❝t♦rs✱ ❡❧❡♠❡♥ts ♦❢ R

N ❛r❡ r❡♣r❡s❡♥t❡❞
❛s ✈❡❝t♦rs ♦❢ R

2 ✇✐t❤ s❛♠❡ ♦r✐❣✐♥ ❖✳ ❚❤✐s r❡s✉❧ts ✐♥ ♥♦ ❧♦ss ♦❢ ❣❡♥❡r❛❧✐t② s✐♥❝❡ ♦♥❧② t❤❡ ♥♦r♠s ♦❢ t❤❡
t✇♦ ✈❡❝t♦rs✱ ❛♥❞ t❤❡ ❛♥❣❧❡ ❜❡t✇❡❡♥ t❤❡♠ ❞♦ ♠❛tt❡r✳ ❊❧✐♠✐♥❛t✐♥❣ t❤❡ tr✐✈✐❛❧ ❝❛s❡ ✐♥ ✇❤✐❝❤ u = v ✭❢♦r
✇❤✐❝❤ ω = u = v✮✱ t❤❡ ❝♦♥✈❡① ❤✉❧❧ ✐s t❤❡♥ r❡♣r❡s❡♥t❡❞ ❜② t❤❡ s❡❣♠❡♥t uv ❝♦♥♥❡❝t✐♥❣ t❤❡ ❡①tr❡♠✐t✐❡s ♦❢
t❤❡s❡ r❡♣r❡s❡♥t❛t✐✈❡ ✈❡❝t♦rs✳ ▲❡t ω⊥ ❜❡ t❤❡ ✈❡❝t♦r ✇❤♦s❡ ♦r✐❣✐♥ ✐s ❖✱ ❛♥❞ ❡①tr❡♠✐t② ✐s t❤❡ ♦rt❤♦❣♦♥❛❧
♣r♦❥❡❝t✐♦♥ ♦❢ ❖ ♦♥t♦ t❤❡ ❧✐♥❡ t❤❛t s✉♣♣♦rts t❤❡ s❡❣♠❡♥t uv ✭❝♦♥✈❡①✲❤✉❧❧✮✳ ■❢ t❤❡ ✈❡❝t♦r ω⊥ ✐s ✐♥ t❤❡
❝♦♥✈❡① ❤✉❧❧✱ t❤❛t ✐s✱ ✐❢ ✐ts r❡♣r❡s❡♥t❛t✐✈❡ ♣♦✐♥ts ♦♥ t❤❡ s❡❣♠❡♥t uv✱ ✐t ✐s ω❀ ♦t❤❡r✇✐s❡✱ ω ✐s t❤❡ ✈❡❝t♦r ♦❢
s♠❛❧❧❡st ♥♦r♠ ❜❡t✇❡❡♥ u ❛♥❞ v✳ ❚❤✉s ❧❡t✿

ω = (1 − α)u + αv ✭✷✮

❛♥❞ ❝♦♠♣✉t❡ α⊥ ❢♦r ✇❤✐❝❤ t❤❡ ❛❜♦✈❡ ❝♦♥✈❡① ❝♦♠❜✐♥❛t✐♦♥ ✐s ♦rt❤♦❣♦♥❛❧ t♦ u − v✱ t❤❛t ✐s ✿

α⊥ =
(u, u − v)

(u − v, u − v)

■❢ α⊥ ∈ [0, 1]✱ α = α⊥❀ ♦t❤❡r✇✐s❡✱ α = 0 ♦r ✶✱ t❤❛t ✐s✱ ω = u ♦r v✱ ❞❡♣❡♥❞✐♥❣ ♦♥ ✇❤❡t❤❡r α⊥ < 0 ♦r > 1✳

✷✳✹ ▲✐♥❡✲s❡❛r❝❤

❚❤✐s ♣❛rt ❞❡❛❧s ✇✐t❤ t❤❡ ❞❡t❡r♠✐♥❛t✐♦♥ ♦❢ t❤❡ st❡♣ ❧❡♥❣t❤ ✭❧✐♥❡✲s❡❛r❝❤✮✳ ■♥ ♠✉❧t✐ ❝r✐t❡r✐♦♥ ♦t✐♠✐③❛t✐♦♥✱ ✐t
✐s ♥♦t ❡❛s② t♦ ❝♦♠♣✉t❡ ❛ st❡♣ ❣✐✈✐♥❣ s❛t✐s❢❛❝t✐♦♥ t♦ ❛❧❧ ❝r✐t❡r✐❛ ❛♥❞ ❛ s✐❣♥✐✜❝❛♥t ❡✈♦❧✉t✐♦♥✳ ❆♥ ❛❞❛♣t❛t✐✈❡
♠❡t❤♦❞ t♦ ❝♦♠♣✉t❡ ❛ s❛t✐s❢②✐♥❣ st❡♣ ❢♦r ❡❛❝❤ ♠✉❧t✐♦❜❥❡❝t✐✈❡ ♣r♦❜❧❡♠ ✇♦✉❧❞ ❜❡ ❝♦♥✈❡♥✐❡♥t✳

❆t t❤❡ ❝✉rr❡♥t ❞❡s✐❣♥ ♣♦✐♥t✱ t❤❡ ❋r❡❝❤❡t✲❞❡r✐✈❛t✐✈❡s ♦❢ ❛❧❧ t❤❡ ❝r✐t❡r✐❛ ❛r❡ str✐❝t❧② ♥❡❣❛t✐✈❡ ✭❛♥❞ ❡q✉❛❧
✐❢ ω ∈ U✮✳ ❋♦r ❡❛❝❤ ❝r✐t❡r✐♦♥✱ ❛ s✉rr♦❣❛t❡ q✉❛❞r❛t✐❝ ♠♦❞❡❧ ✐s ❝♦♥str✉❝t❡❞ ❛❢t❡r ❝♦♠♣✉t✐♥❣ t❤r❡❡ ❢✉♥❝t✐♦♥
✈❛❧✉❡s✱ ❛♥❞ ❛ r❡❧❛t❡❞ ♦♣t✐♠✉♠ st❡♣s✐③❡ ρi ✐s ❝❛❧❝✉❧❛t❡❞ ❝♦rr❡s♣♦♥❞✐♥❣ t♦ t❤❡ ❧♦❝❛t✐♦♥ ♦❢ t❤❡ s✉rr♦❣❛t❡
♠♦❞❡❧✬s ♠✐♥✐♠✉♠ ✭s❡❡ ❋✐❣✉r❡ ✷✮✳
◆♦✇✱ ✇❡ ❝❤♦♦s❡ t❤❡ ❣❧♦❜❛❧ st❡♣ ρ ❛s t❤❡ s♠❛❧❧❡st ρi ✿

ρ = min
i,1≤i≤n

ρi

❚❤❛♥❦s t♦ t❤❡ ❞❡✜♥✐t✐♦♥ ♦❢ ω✱ ρi ≥ 0 ❛♥❞ ρ ≥ 0✳

✸ ◆✉♠❡r✐❝❛❧ ❡①♣❡r✐♠❡♥t❛t✐♦♥

■♥ t❤✐s s❡❝t✐♦♥✱ ✇❡ ❝♦♥❞✉❝t ♥✉♠❡r✐❝❛❧ ❡①♣❡r✐♠❡♥ts t♦ ❞❡♠♦♥str❛t❡ t❤❡ ❝♦♥✈❡r❣❡♥❝❡ ♦❢ ▼●❉❆ t♦ P❛r❡t♦
♦♣t✐♠❛❧ s♦❧✉t✐♦♥s✱ ❛♥❞ t♦ ❝♦♠♣❛r❡ t❤✐s ❛❧❣♦r✐t❤♠ ✇✐t❤ P❆❊❙ ❬✹❪ ✐♥ t✇♦ ❛♥❛❧②t✐❝❛❧ t❡st❝❛s❡s ♦❢ t✇♦✲
♦❜❥❡❝t✐✈❡ ♦♣t✐♠✐③❛t✐♦♥ ❝♦rr❡s♣♦♥❞✐♥❣ t♦ ❛ ❝♦♥✈❡① ❛♥❞ ❛ ❝♦♥❝❛✈❡ P❛r❡t♦ ❢r♦♥ts✳

❘❘ ♥➦ ✼✻✻✼



❚❡st✐♥❣ ▼✉❧t✐♣❧❡✲●r❛❞✐❡♥t ❉❡s❝❡♥t ❆❧❣♦r✐t❤♠ ✭▼●❉❆✮ ✼

❋✐❣✉r❡ ✷✿ ❱❛r✐❛t✐♦♥ ♦❢ ♥♦r♠❛❧✐③❡❞ t❤❡ ❝♦st ❢✉♥❝t✐♦♥s ✇✐t❤ t❤❡ st❡♣s✐③❡ ρ ✐♥ −ω ❞✐r❡❝t✐♦♥✳

✸✳✶ ❆♥❛❧②t✐❝❛❧ t❡st ❝❛s❡

■♥ t❤✐s t❡st❝❛s❡✱ t✇♦ ❢✉♥❝t✐♦♥s ❢r♦♠ R
2 → R✱ ❞❡♥♦t❡❞ f(x, y) ❛♥❞ g(x, y)✱ ❛r❡ ❞❡✜♥❡❞ ❛♥❛❧②t✐❝❛❧❧② ❜② ✿

❼ f(x, y) = 4x2 + y2 + xy ❀

❼ g(x, y) = (x − 1)2 + 3(y − 1)2✳

❋✐❣✉r❡ ✸ ✐❧❧✉str❛t❡s t❤❡ ♣❛tt❡r♥ ♦❢ t❤❡✐r ✐s♦✈❛❧✉❡ ❝♦♥t♦✉rs✳ ❊❛❝❤ ❢✉♥❝t✐♦♥ ❤❛s ❛ ✈✐s✐❜❧❡ ❞✐st✐♥❝t✐✈❡
♠✐♥✐♠✉♠✳ ❚❤❡ ❝✉r✈❡ ❝♦♥♥❡❝t✐♥❣ t❤❡ ❧♦❝❛t✐♦♥s ♦❢ t❤❡s❡ ♠✐♥✐♠❛ ✐s ❛ r❡♣r❡s❡♥t❛t✐♦♥ ♦❢ t❤❡ P❛r❡t♦✲♦♣t✐♠❛❧
s♦❧✉t✐♦♥s ♦❢ t❤❡ t✇♦✲♦❜❥❡❝t✐✈❡ ✉♥❝♦♥str❛✐♥❡❞ ♠✐♥✐♠✐③❛t✐♦♥ ♣r♦❜❧❡♠ ♦❢ t❤❡s❡ ❢✉♥❝t✐♦♥s✱ ❤❡r❡ ❡❛s✐❧② ❝❛❧❝✉✲
❧❛t❡❞ ❛♥❛❧②t✐❝❛❧❧②✳

❋✐❣✉r❡ ✸✿ ■s♦❧✐♥❡s ♦❢ f ❛♥❞ g ✇✐t❤ P❛r❡t♦ s❡t ♦❢ t❤❡ ♦♣t✐♠✐③❛t✐♦♥ ♣r♦❜❧❡♠✱ ✐♥ ❞❡s✐❣♥ s♣❛❝❡ ✭x, y✮✳

❋✐❣✉r❡ ✹ ✐❧❧✉str❛t❡s t❤❡ st❡♣✲❜②✲st❡♣ ❝♦♥✈❡r❣❡♥❝❡ ♦❢ t❤❡ ▼●❉❆ t♦ ❛ P❛r❡t♦✲♦♣t✐♠❛❧ ♣♦✐♥t✱ ✐♥ t❤r❡❡
❞✐✛❡r❡♥t ❝❛s❡s ❝♦rr❡s♣♦♥❞✐♥❣ t♦ t❤r❡❡ ❞✐✛❡r❡♥t ✐♥✐t✐❛❧ ♣♦✐♥ts✳ ❖♥ t❤❡ ❧❡❢t ♦❢ t❤❡ ✜❣✉r❡✱ t❤❡ ❝♦♥✈❡r❣❡♥❝❡
♣❛t❤ ✐s ✐♥❞✐❝❛t❡❞ ✐♥ t❤❡ R

2 s❡❛r❝❤ s♣❛❝❡✱ ❛♥❞ ♦♥ t❤❡ r✐❣❤t ✐♥ t❤❡ R
2 ❢✉♥❝t✐♦♥ s♣❛❝❡✳ ❊❛❝❤ s❡❣♠❡♥t ♦❢ t❤❡

❞❛s❤❡❞ ❥❛❣❣❡❞ ❧✐♥❡ ❝♦rr❡s♣♦♥❞s t♦ ♦♥❡ ▼●❉❆ ✐t❡r❛t✐♦♥✳ ❉❡♣❡♥❞✐♥❣ ♦♥ t❤❡ ✐♥✐t✐❛❧ ♣♦✐♥t✱ t❤❡ ❝♦♥✈❡r❣❡♥❝❡
❝❛♥ ❜❡ t♦ t❤❡ ♠✐♥✐♠✉♠ ♦❢ f ✱ t❤❡ ♠✐♥✐♠✉♠ ♦❢ g✱ ♦r t♦ ❛♥ ✐♥t❡r♠❡❞✐❛t❡ ♣♦✐♥t ♦❢ t❤❡ P❛r❡t♦✲s❡t✳ ❊✈✐❞❡♥t❧②✱

❘❘ ♥➦ ✼✻✻✼



❚❡st✐♥❣ ▼✉❧t✐♣❧❡✲●r❛❞✐❡♥t ❉❡s❝❡♥t ❆❧❣♦r✐t❤♠ ✭▼●❉❆✮ ✽

t❤❡ P❛r❡t♦ s❡t ✭✐♥ ❢✉♥❝t✐♦♥ s♣❛❝❡✮ ✐s ❤❡r❡ ❝♦♥t✐♥✉♦✉s ❛♥❞ ❝♦♥✈❡①✱ ✇❤✐❝❤ ❝♦rr❡s♣♦♥❞s t♦ ❛ ❢❛✈♦r❛❜❧❡
s✐t✉❛t✐♦♥✳

❋✐❣✉r❡ ✹✿ ❈♦♥✈❡r❣❡♥❝❡ t♦ t❤❡ P❛r❡t♦ s❡t ❛♥❞ ❢r♦♥t✱ ✉s✐♥❣ ▼●❉❆ ❢♦r s❡✈❡r❛❧ ✐♥✐t✐❛❧ ❞❡s✐❣♥ ♣♦✐♥ts✳ ■♥
❞❡s✐❣♥ s♣❛❝❡ ✭x, y✮ ♦♥ t❤❡ ❧❡❢t✱ ✐♥ ❢✉♥❝t✐♦♥❛❧ s♣❛❝❡ ✭f, g✮ ♦♥ t❤❡ r✐❣❤t✳

❈♦♥✈❡r❣❡♥❝❡ ❤❛s ❜❡❡♥ ✈❡r✐✜❡❞ ❜② ❜r♦✇s✐♥❣ t❤❡ ❞❡s✐❣♥ s♣❛❝❡ t❤♦r♦✉❣❤❧② ❜② ❝♦♥s✐❞❡r✐♥❣ ❛ s❛♠♣❧❡ ♦❢
✐♥✐t✐❛❧ ❞❡s✐❣♥ ♣♦✐♥ts ❧♦❝❛t❡❞ ♦♥ ❛ ❝✐r❝❧❡ ✇❤♦s❡ ✐♥t❡r✐♦r ✐♥❝❧✉❞❡s t❤❡ P❛r❡t♦ s❡t ✐♥ ❞❡s✐❣♥ s♣❛❝❡ ✭s❡❡ ❋✐❣✉r❡
✺✳

❆s ❛ r❡s✉❧t✱ t❤❡ ❛❝❤✐❡✈❡❞ ❞✐s❝r❡t❡ r❡♣r❡s❡♥t❛t✐♦♥ ♦❢ t❤❡ P❛r❡t♦ s❡t ✐s ✈❡r② ❛❝❝✉r❛t❡✳ ■t ✐s ❝♦♠♣❛r❡❞ ♦♥
❋✐❣✉r❡ ✻ t♦ t❤❡ ❛♥❛❧②t✐❝❛❧ s❡t✳
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❚❡st✐♥❣ ▼✉❧t✐♣❧❡✲●r❛❞✐❡♥t ❉❡s❝❡♥t ❆❧❣♦r✐t❤♠ ✭▼●❉❆✮ ✾

❋✐❣✉r❡ ✺✿ ❈♦♥✈❡r❣❡♥❣❡ t♦ t❤❡ P❛r❡t♦ s❡t ✉s✐♥❣ ▼●❉❆ ❢r♦♠ ❛ s❡t ♦❢ ✐♥✐t✐❛❧ ❞❡s✐❣♥ s❛♠♣❧❡ ♣♦✐♥ts✳

❋✐❣✉r❡ ✻✿ P❛r❡t♦ s❡t ✐♥ ❞❡s✐❣♥ s♣❛❝❡ ✿ ❛♥❛❧②t✐❝❛❧ ❞❡t❡r♠✐♥❛t✐♦♥ ✭❧❡❢t✮✱ ❛♥❞ ❞✐s❝r❡t❡ r❡s✉❧ts ❜② ❝♦♥✈❡r❣❡♥❝❡
♦❢ ▼●❉❆ ✭r✐❣❤t✮

❆ s✐♠✐❧❛r ❡①♣❡r✐♠❡♥t ❤❛s ❜❡❡♥ ❝♦♥❞✉❝t❡❞ ✉s✐♥❣ P❆❊❙ ❬✹❪ ✐♥st❡❛❞ ♦❢ ▼●❉❆✳ ■♥ t❤✐s ❡①♣❡r✐♠❡♥t t❤❡
♣♦♣✉❧❛t✐♦♥ s✐③❡ ✐s ✶✵✵✱ ❛♥❞ ✶✵✵ ❣❡♥❡r❛t✐♦♥s ❤❛✈❡ ❜❡❡♥ ❝♦♠♣✉t❡❞✳ ❚❤❡ r❡s✉❧t✐♥❣ ❛♣♣r♦①✐♠❛t❡ ❞❡t❡r♠✐✲
♥❛t✐♦♥ ♦❢ t❤❡ P❛r❡t♦ s❡t ✐s ✐♥❞✐❝❛t❡❞ ♦♥ ❋✐❣✉r❡ ✼✳ ❊✈✐❞❡♥t❧②✱ ✐♥ t❤✐s s✐♠♣❧❡ t❡st❝❛s❡ ♦❢ ❝♦♥t✐♥✉♦✉s ❛♥❞
❝♦♥✈❡① P❛r❡t♦ s❡t✱ ✐♥ ✇❤✐❝❤ t❤❡ ❣r❛❞✐❡♥ts ❛r❡ ❛✈❛✐❧❛❜❧❡ ❛♥❞ s♠♦♦t❤✱ t❤❡ ❣r❛❞✐❡♥t✲❜❛s❡❞ ♠❡t❤♦❞ ✐s ❢❛r
s✉♣❡r✐♦r ✐♥ ❜♦t❤ ❝♦♠♣✉t✐♥❣ ❡✛♦rt✱ ❛♥❞ ❛❝❝✉r❛❝②✳

✸✳✷ ❋♦♥s❡❝❛ t❡st ❝❛s❡

❚❤✐s t❡st❝❛s❡ ❝♦rr❡s♣♦♥❞s t♦ t❤❡ t✇♦✲♦❜❥❡❝t✐✈❡ ✉♥❝♦♥str❛✐♥❡❞ ♠✐♥✐♠✐③❛t✐♦♥ ♦❢ t❤❡ ❢✉♥❝t✐♦♥s

f1(x) = 1 − exp

(

−
3
∑

i=1

(

xi −
1√
3

)2
)

f2(x) = 1 − exp

(

−
3
∑

i=1

(

xi +
1√
3

)2
)

♦❢ t❤❡ ❞❡s✐❣♥ ✈❛r✐❛❜❧❡ x = (x1, x2, x3) ∈ R
3✳ ❚❤✐s t❡st❝❛s❡ ✐s ❦♥♦✇♥ t♦ ②✐❡❧❞ ❛ ❝♦♥❝❛✈❡ P❛r❡t♦ s❡t ✐♥

❢✉♥❝t✐♦♥ s♣❛❝❡✱ ❛ ✉s✉❛❧❧② ♠♦r❡ str❛✐♥✐♥❣ s✐t✉❛t✐♦♥ ❢♦r ♥✉♠❡r✐❝❛❧ ♦♣t✐♠✐③❡rs t❤❛♥ ♣r❡✈✐♦✉s❧②✳
❆s ❜❡❢♦r❡✱ ✇❡ ✜rst ✐❧❧✉str❛t❡ ❛ ❢❡✇ ✐t❡r❛t✐♦♥s ♦❢ ▼●❉❆ ✐♥ t✇♦ ❝❛s❡s ❞✐✛❡r✐♥❣ ❜② t❤❡ ✐♥t✐❛❧ ❞❡s✐❣♥ ♣♦✐♥t✳

❚❤❡ ❛❧❣♦r✐t❤♠ ②✐❡❧❞s ♥♦♥✲❞♦♠✐♥❛t❡❞ ❞❡s✐❣♥ ♣♦✐♥ts✳ ❖♥❧② ❛ ❢❡✇ ✐t❡r❛t✐♦♥s ❛r❡ s✉✣❝✐❡♥t ✭s❡❡ ❋✐❣✉r❡ ✽✮✳
❍❡r❡✱ t❤❡ P❛r❡t♦ s❡t ✐s ♥♦t ❦♥♦✇♥ ❛♥❛❧②t✐❝❛❧❧②✱ ❜✉t ❤❛s ❜❡❡♥ ✇❡❧❧ ✐❞❡♥t✐✜❡❞ ❜② ❉❡❜ ✉s✐♥❣ t❤❡ ✇❡❧❧✲

❦♥♦✇♥ ❣❡♥❡t✐❝ ❛❧❣♦r✐t❤♠ ◆❙●❆✲■■ ❬✸❪✳ ❚♦ ♦❜t❛✐♥ ❛♥ ❛❝❝✉r❛t❡ ❞✐s❝r❡t❡ r❡♣r❡s❡♥t❛t✐♦♥ ♦❢ t❤❡ P❛r❡t♦ s❡t
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❚❡st✐♥❣ ▼✉❧t✐♣❧❡✲●r❛❞✐❡♥t ❉❡s❝❡♥t ❆❧❣♦r✐t❤♠ ✭▼●❉❆✮ ✶✵

❋✐❣✉r❡ ✼✿ P❛r❡t♦ s❡t ✐♥ ❞❡s✐❣♥ s♣❛❝❡ ✭❧❡❢t✮ ❛♥❞ ✐♥ ❢✉♥❝t✐♦♥ s♣❛❝❡ ✭r✐❣❤t✮❀ t❤❡ s♦❧✐❞ ❧✐♥❡s ❝♦rr❡s♣♦♥❞ t♦ t❤❡
❛♥❛❧②t✐❝❛❧ ❞❡t❡r♠✐♥❛t✐♦♥✱ ❛♥❞ t❤❡ ❞✐s❝r❡t❡ ♣♦✐♥ts ❛r❡ ❣✐✈❡♥ ❜② ❛♣♣❧✐❝❛t✐♦♥ ♦❢ P❆❊❙

❋✐❣✉r❡ ✽✿ ❈♦♥✈❡r❣❡♥❝❡ ♦❢ ▼●❉❆ t♦ t❤❡ P❛r❡t♦ ❢r♦♥t✱ ❢♦r s❡✈❡r❛❧ ✐♥✐t✐❛❧ ❞❡s✐❣♥ ♣♦✐♥ts✳✱ ✐♥ ❞❡s✐❣♥ s♣❛❝❡
✭x, y, z✮ ✭❧❡❢t✮ ❛♥❞ ✐♥ ❢✉♥❝t✐♦♥ s♣❛❝❡ ✭f1, f2✮ ✭r✐❣❤t✮

❜② ▼●❉❆✱ ✇❡ ❤❛✈❡ ❛♣♣❧✐❡❞ t❤❡ ♠❡t❤♦❞ st❛rt✐♥❣ ❢r♦♠ ❛ ❧❛r❣❡ s❡t ♦❢ ✐♥✐t✐❛❧ ❞❡s✐❣♥ ♣♦✐♥ts ❧♦❝❛t❡❞ ♦♥ ❛
s♣❤❡r❡ ✐♥ t❤❡ ❞❡s✐❣♥✲s♣❛❝❡ ✭❋✐❣✉r❡ ✾✮✳
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❚❡st✐♥❣ ▼✉❧t✐♣❧❡✲●r❛❞✐❡♥t ❉❡s❝❡♥t ❆❧❣♦r✐t❤♠ ✭▼●❉❆✮ ✶✶

❋✐❣✉r❡ ✾✿ ❈❛s❡ ♦❢ ❛ ♥♦♥❝♦♥✈❡① P❛r❡t♦ s❡t✿ ❝♦♥✈❡r❣❡♥❝❡ ♦❢ t❤❡ ▼●❉❆ ❢r♦♠ ❛ s❡t ♦❢ ✐♥✐t✐❛❧ ❞❡s✐❣♥ ♣♦✐♥ts✿
✐♥ t❤❡ s♣❛❝❡ ♦❢ ❝r✐t❡r✐❛ ✭❧❡❢t✮✱ ❛♥❞ ✐♥ t❤❡ ❞❡s✐❣♥ s♣❛❝❡ ✭r✐❣❤t✮✳

■♥ t❤❡ ♥❡①t ❡①♣❡r✐♠❡♥t✱ ✇❡ ❤❛✈❡ ✜rst ❛♣♣❧✐❡❞ P❆❊❙ t✇✐❝❡✱ ❡❛❝❤ t✐♠❡ st❛rt✐♥❣ ❢r♦♠ ❛ ❞✐✛❡r❡♥t ❞❡s✐❣♥
♣♦✐♥t ❛♥❞ ❣❡♥❡r❛t✐♥❣ ✺✵ ♦t❤❡rs✳ ❚❤❡♥ t❤❡ r❡♠❛✐♥✐♥❣ ❞♦♠✐♥❛t❡❞ ❞❡s✐❣♥ ♣♦✐♥ts ❤❛✈❡ ❜❡❡♥ ❞✐s❝❛r❞❡❞✳ ❚❤✉s
❧❡ss t❤❛♥ ♦♥❡ ❤✉♥❞r❡❞ ❞❡s✐❣♥ ♣♦✐♥ts ❤❛✈❡ ❜❡❡♥ ❛r❝❤✐✈❡❞✳ ❚❤✐s s❡t ✐s ❝♦♠♣❛r❡❞ ♦♥ ❋✐❣✉r❡ ✶✵ ✇✐t❤ t❤❡
r❡s✉❧t ♦❢ ❛♣♣❧②✐♥❣ ▼●❉❆ st❛rt✐♥❣ ❢r♦♠ ✶✷ ✇❡❧❧✲❞✐str✐❜✉t❡❞ ✐♥✐t✐❛❧ ❞❡s✐❣♥ ♣♦✐♥ts✱ s♦ t❤❛t t❤❡ ♥✉♠❜❡r ♦❢
❢✉♥❝t✐♦♥ ❡✈❛❧✉❛t✐♦♥s ✐s t❤❡ s❛♠❡ ✐♥ t❤❡ t✇♦ ❝❛s❡s✳ ▼●❉❆ ❛❣❛✐♥ ♣r♦❞✉❝❡s ❞❡s✐❣♥ ♣♦✐♥ts ❝❧♦s❡r t♦ t❤❡
P❛r❡t♦ s❡t ✭✐♠♣r♦✈❡❞ ❛❝❝✉r❛❝②✮✱ ❜✉t ✐♥ ❢❡✇❡r ♥✉♠❜❡r✳

❋✐❣✉r❡ ✶✵✿ P❛r❡t♦ s❡t ❛♣♣r♦①✐♠❛t❡❞ ❞✐s❝r❡t❡❧② ❜② P❆❊❙ ❛♥❞ ▼●❉❆

❆s ✐❧❧✉str❛t❡❞ ❜② ❋✐❣✉r❡ ✶✵✱ ✇❤❡♥ t❤❡ s❡t ♦❢ ✐♥✐t✐❛❧ ♣♦✐♥ts ✐s ❝❤♦s❡♥ ❛❞❡q✉❛t❡❧②✱ ▼●❉❆ ❣✐✈❡s ❛
❜❡tt❡r r❡♣r❡s❡♥t❛t✐♦♥ ♦❢ t❤❡ P❛r❡t♦ ❢r♦♥t t❤❛♥ P❆❊❙✳ ❍♦✇❡✈❡r✱ ❛t ✐❞❡♥t✐❝❛❧ ❝♦♠♣✉t❛t✐♦♥❛❧ ❝♦st✱ ❣❡♥❡r❛❧❧②✱
P❆❊❙ ✐♥tr♦❞✉❝❡ ♠♦r❡ ✈❛r✐❡t② ✐♥ t❤❡ ✜♥❛❧ r❡s✉❧t✳ ❚❤✉s ✐t ❛♣♣❡❛rs ✐♥t❡r❡st✐♥❣ t♦ ❝♦♠❜✐♥❡ t❤❡ ❛❝❝✉r❛❝② ♦❢
▼●❉❆ ✇✐t❤ t❤❡ r♦❜✉st♥❡ss ♦❢ P❆❊❙ ✐♥ ❛ ❤②❜r✐❞ ♠❡t❤♦❞✳ ❚♦ ❝❤❡❝❦ t❤✐s✱ ✇❡ ❤❛✈❡ ✉s❡❞ t❤❡ t✇♦ ♠❡t❤♦❞s
s❡q✉❡♥t✐❛❧❧②✿ P❆❊❙ ✜rst t♦ ❣❡♥❡r❛t❡ ✶✺ ❞❡s✐❣♥ ♣♦✐♥ts✱ r❡t❛✐♥✐♥❣ ✽ ♥♦♥❞♦♠✐♥❛t❡❞ ❞❡s✐❣♥ ♣♦✐♥ts t❤❡♥ ✉s❡❞
❛s ✐♥t✐❛❧ ♣♦✐♥ts ❢♦r ▼●❉❆✳ ■♥ ❡❛❝❤ ❝❛s❡ ❛❜♦✉t ✸ t♦ ✹ ✐t❡r❛t✐♦♥s ❛r❡ s✉✣❝✐❡♥t t♦ ❝♦♥✈❡r❣❡ ❛♥❞ ♣r♦❞✉❝❡
t❤❡ ❛❝❝✉r❛t❡ r❡s✉❧t ✐♥❞✐❝❛t❡❞ ♦♥ ❋✐❣✉r❡ ✶✶✳
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❚❡st✐♥❣ ▼✉❧t✐♣❧❡✲●r❛❞✐❡♥t ❉❡s❝❡♥t ❆❧❣♦r✐t❤♠ ✭▼●❉❆✮ ✶✷

❋✐❣✉r❡ ✶✶✿ ❋✐rst st❡♣ ✇✐t❤ ❛ ❧❛r❣❡ P❆❊❙ ❢♦❧❧♦✇❡❞ ❜② ▼●❉❆ ✐t❡r❛t❡s ♦♥ ❡❛❝❤ ♥♦♥ ❞♦♠✐♥❛t❡❞ ♣♦✐♥t ❢♦✉♥❞✳
❉❡s✐❣♥ s♣❛❝❡ ♦♥ t❤❡ ❧❡❢t✱ ❢✉♥❝t✐♦♥❛❧ s♣❛❝❡ ♦♥ t❤❡ r✐❣❤t✳

✹ ❈♦♥❝❧✉s✐♦♥

■♥ t❤✐s r❡♣♦rt✱ ✇❡ ❤❛✈❡ t❡st❡❞ ❜② ♥✉♠❡r✐❝❛❧ ❡①♣❡r✐♠❡♥t ❛ r❡❝❡♥t❧② ♣r♦♣♦s❡❞ ❣r❛❞✐❡♥t✲❜❛s❡❞ ❛❧❣♦r✐t❤♠✱
▼●❉❆ ❬✷❪✱ ❢♦r ♠✉t✐♦❜❥❡❝t✐✈❡ ♦♣t✐♠✐③❛t✐♦♥✳ ❚❤❡ ❝♦♥✈❡r❣❡♥❝❡ t♦ P❛r❡t♦✲♦♣t✐♠❛❧ s♦❧✉t✐♦♥s ❤❛s ❜❡❡♥ ❞❡♠♦♥✲
str❛t❡❞ ✐♥ t✇♦ ❛♥❛❧②t✐❝❛❧ t❡st❝❛s❡s ❝♦rr❡s♣♦♥❞✐♥❣ t♦ ❛ ❝♦♥✈❡① ❛♥❞ ❛ ❝♦♥❝❛✈❡ P❛r❡t♦ ❢r♦♥ts✳ ▼●❉❆ ❤❛s
❜❡❡♥ ❝♦♠♣❛r❡❞ t♦ P❆❊❙✱ ❛♥❞ ❢♦✉♥❞ t♦ ❤❛✈❡ ❝♦♠♣❧❡♠❡♥t❛r② ♠❡r✐ts✱ ❛♥❞ ❛ ❤②❜r✐❞ ♠❡t❤♦❞ ✐s ♣r♦♠✐s✐♥❣✳

❘❡❢❡r❡♥❝❡s

❬✶❪ Pr❛t❛♣ ❆✳ ❆❣❛r✇❛❧ ❙✳ ❉❡❜✱ ❑✳ ❛♥❞ ❚ ▼❡②❛r✐✈❛♥✳ ❆ ❋❛st ❛♥❞ ❊❧✐t✐st ▼✉❧t✐✲❖❜❥❡❝t✐✈❡ ●❡♥❡t✐❝
❆❧❣♦r✐t❤♠✲◆❙●❆✲■■✳ ❑❛♥●❆▲ ❘❡♣♦rt ◆✉♠❜❡r ✷✵✵✵✵✵✶✱ ✷✵✵✵✳

❬✷❪ ❏❡❛♥✲❆♥t♦✐♥❡ ❉és✐❞ér✐✳ ▼✉❧t✐♣❧❡✲●r❛❞✐❡♥t ❉❡s❝❡♥t ❆❧❣♦r✐t❤♠ ✭▼●❉❆✮✳ ❘❡s❡❛r❝❤ ❘❡♣♦rt ✻✾✺✸✱ ■◆✲
❘■❆✱ ✷✵✵✾✳

❬✸❪ ❙❛♠❡❡r ❆❣❛r✇❛❧ ❚✳ ▼❡②r✐✈❛♥ ❑❛❧②❛♥♠♦② ❉❡❜✱ ❆♠r✐t Pr❛t❛♣✳ ❚r❛♥s❛❝t✐♦♥ ♦♥ ❡✈♦❧✉t✐♦♥❛r② ❝♦♠♣✉✲
t❛t✐♦♥✱ ✈♦❧ ✻✱ ♥ ✷✳ ■❊❊❊✱ ✷✵✵✷✳

❬✹❪ ❈♦r♥❡ ❉✳❲✳ ❑♥♦✇❧❡s✱ ❏✳❉✳ ❆♣♣r♦①✐♠❛t✐♥❣ t❤❡ ♥♦♥❞♦♠✐♥❛t❡❞ ❢r♦♥t ✉s✐♥❣ t❤❡ P❛r❡t♦ ❆r❝❤✐✈❡❞ ❊✈♦❧✉✲
t✐♦♥ ❙tr❛t❡❣②✳ ❊✈♦❧✉t✐♦♥❛r② ❈♦♠♣✉t❛t✐♦♥✳ ▼■❚ ♣r❡ss✱ ✷✵✵✵✳

❘❘ ♥➦ ✼✻✻✼



Centre de recherche INRIA Sophia Antipolis – Méditerranée
2004, route des Lucioles - BP 93 - 06902 Sophia Antipolis Cedex (France)

Centre de recherche INRIA Bordeaux – Sud Ouest : Domaine Universitaire - 351, cours de la Libération - 33405 Talence Cedex
Centre de recherche INRIA Grenoble – Rhône-Alpes : 655, avenue de l’Europe - 38334 Montbonnot Saint-Ismier

Centre de recherche INRIA Lille – Nord Europe : Parc Scientifique de la Haute Borne - 40, avenue Halley - 59650 Villeneuve d’Ascq
Centre de recherche INRIA Nancy – Grand Est : LORIA, Technopôle de Nancy-Brabois - Campus scientifique

615, rue du Jardin Botanique - BP 101 - 54602 Villers-lès-Nancy Cedex
Centre de recherche INRIA Paris – Rocquencourt : Domaine de Voluceau - Rocquencourt - BP 105 - 78153 Le Chesnay Cedex
Centre de recherche INRIA Rennes – Bretagne Atlantique : IRISA, Campus universitaire de Beaulieu - 35042 Rennes Cedex

Centre de recherche INRIA Saclay – Île-de-France : Parc Orsay Université - ZAC des Vignes : 4, rue Jacques Monod - 91893 Orsay Cedex

Éditeur
INRIA - Domaine de Voluceau - Rocquencourt, BP 105 - 78153 Le Chesnay Cedex (France)

❤tt♣✿✴✴✇✇✇✳✐♥r✐❛✳❢r

ISSN 0249-6399


	Introduction
	Theoretical aspects
	Cooperative-optimization phase : Multiple-Gradient Descent Algorithm (MGDA)
	Pareto concepts
	Existence and uniqueness of the minimal-norm element

	Convergence of the MGDA
	Practical determination of the vector 
	Line-search

	Numerical experimentation
	Analytical test case
	Fonseca test case

	Conclusion
	References

