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Abstract

In this paper we state some new convergence results on the minimization version of the block-
nonlinear Gauss-Seidel (GS) method for problems with feasible set defined as the Cartesian
product of closed convex sets. First we derive some general properties of the limit points
produced by the GS method. Using these results we show that in the case of a two-block
decomposition, the method is globally convergent towards critical points of the constrained
problem even in the absence of any convexity assumption on the objective function f. Then
we analyze the convergence properties of the method with a m—block decomposition, under
convexity assumptions on f. We show that the GS method is globally convergent both when f is
componentwise strictly pseudo-convex with respect to m —2 blocks, and when f is pseudoconvex
and has bounded level sets in the feasible region. We also discuss a constrained version of a
counterexample of Powell, which shows that the GS method may fail for m > 3 when these
assumptions are not satisfied. Finally, in the general case of nonconvex objective function and
arbitrary decomposition, we prove the global convergence of a proximal point modification of

the GS method.






1. Introduction

Consider the problem
minimize f(x)

(1)

subject to z € X C R",

where f : R — R is a continuously differentiable function and the feasible set X is the Cartesian
product of closed, nonempty and convex subsets X; C R™, for ¢ = 1,...,m, that is:

X =X1 xXox...xX,,,

with n1 +ng +...ny = n.
If the vector x € R™ is partitioned into m component vectors x; € R™, then the minimization
version of the block-nonlinear Gauss-Seidel (GS) method for the solution of (1) is defined by the

iteration:

. k+1 k+1 k k
= arg min f(x1+ ,...,xijl,yi,xiﬂ,...,xm), (2)

£t
Yi€X;

which updates in sequence the components of x, starting from a given initial point z° € R".

It is known that, in general, the GS method may not converge, in the sense that it may
produce sequences with limit points that are not critical points of the problem. Some well-
known examples of this behaviour have been described by Powell [8], with reference to the
coordinate method for unconstrained problems, that is to the case m =n and X = R™.

Convergence results for the block GS method have been given under suitable convexity as-
sumptions, both in the unconstrained and in the constrained case, in a number of works (see
e.g., 3], [1], [6], [11], [3], [7], [9], [4]).

In the present paper, by extending some of the results established in the unconstrained case,
we prove new convergence results of the GS method when applied to constrained problems.

More specifically, first we derive some general properties of the limit points of the partial
updates generated by the GS method and we show that each of these points is a critical point
at least with respect to two consecutive components in the given ordering. This is shown by
proving that the global minimum value in a component subspace is lower than the function
value obtainable through a convergent Armijo-type linesearch along a suitably defined feasible
direction.

As a consequence of these results, we get a simple proof of the fact that in case of a two block
decomposition the GS method (2Block GS method) converges to critical points of problem (1),
even in the absence of any convexity assumption on f. The same proof technique is also used for
establishing the convergence of a modified version of the 2Block GS method, where the global
minimization is performed only with respect to one block of variables.

Then we consider the convergence properties of the GS method for the general case of a
m—block decomposition under convexity assumptions on the objective function. We show that
the GS method is globally convergent both when

(i) f is componentwise strictly pseudoconvex with respect to m — 2 blocks
and when

(ii) f is pseudoconvex and has bounded level sets in the feasible region.



In case (i) we get a generalization of well known convergence results ([6], [3]); in case (ii) we
extend to the constrained case the convergence results given in [10] for the cyclic coordinate
method and in [4] for the unconstrained block GS method.
Using a constrained version of a Powell’s counterexample we show that non convergence may
arise for nonconvex function, when m > 3 and the preceding assumptions are not satisfied.
Finally, in the general case of arbitrary decomposition, we consider the proximal point modi-
fication of the GS method defined by

k1

. k41
X — arg min X
¢ gyieXi{f( !

1
W) + Srilly = 2P,

where 7; > 0, and we establish the global convergence of this method without any convexity
assumption on the objective function.

Notation. We suppose that the vector z € R" is partitioned into component vectors z; € R™,
as © = (x1,x2,...,2Tmy). In correspondence to this partition, the function value f(z) is also
indicated by f(z1,x2,...,2y) and, for i = 1,2,...,m the partial gradient of f with respect to
x;, evaluated at x, is indicated by V;f(z) = V,f(x1,z9,...,2m) € R™.

A critical point for Problem (1) is a point Z € X such that
Vi@ (y—z)>0 forevery yeX, (3)

where Vf(z) € R" denotes the gradient of f at x. If both Z and y are are partitioned into
component vectors, it easily seen that & € X is a critical point for Problem (1) if and only if for
alli=1,...,m we have:

Vif(@) T (y; — ) >0 for every y; € X. (4)

We denote by Lx the level set of f relative to X, corresponding to a given point 20 € X, that
is:

Lx:={zeX: f(x)<fa")}

Finally we indicate by || - || the Euclidean norm (on the appropriate space).

2. A line search algorithm

In this section we recall some well-known properties of an Armijo-type linesearch algorithm
along a feasible direction, which will be used in the sequel in our convergence proofs.
Let {zk } be a given sequence in X, and suppose that 2% is partitioned as

k k k
28 =(27,...,2n)
with zf € X; fori=1,...,m. Let us choose an index i € {1,...,m} and assume that for all k
we can compute search directions
d¥ = wh — 2F with wf € X;, (5)

such that the following assumption holds.



Assumption 1. Let {d¥} be the sequence of search directions defined by (5). Then:
(i) there exists a number M > 0 such that ||d¥|| < M for all k;
(ii) we have V;f(z*)TdF < 0 for all k.
An Armijo-type linesearch algorithm can be described as follows.

Line search algorithm (LS)

Data: ~; € (0,1), 6; € (0,1).
Compute of = maxj{ég :7=0,1,...} such that

Pz Fafdy, o 2y) < F(5) + 7l Vif (M) TdE. D (6)

In the next proposition we state some well-known properties of Algorithm LS. It is important to
observe that in what follows we assume that {zF} is a given sequence that may not depend on
Algorithm LS, in the sense that zf“ may be not the result of a linesearch along df . However
this has no substantial effect in the convergence proof, which can easily be deduced from [1].

Proposition 2.1. Let {z*} be a sequence of points in X and let {d¥} be a sequence of directions
such that Assumption 1 is satisfied. Let of be computed by means of Algorithm LS. Then:

i) there exists a finite integer j such that o = §7 satisfies the acceptability condition (6);
7 7

(ii) if {z*} converges to z and:

Jim f(*) = e, 0gdy o 2) =0, (7)
then we have:
k@nVJ@hﬂﬁzo. (8)

Proof. In order to prove the first assertion, let us assume, by contradiction, that V; f (z’l‘c )Td’;?C <
0 and that condition (6) is violated for every j > 0, so that
e 2k —i—5§d§,... 2R — F(2F)
5

>3 Vif (%) dE,

Then, taking limits for j — oo we obtain:
Vif (9)df > 3iVif(2")"df,
which contradicts the assumptions V;f(z¥)Tdf < 0 and v; < 1.

Now, in order to prove the second assertion, suppose that z* converges to z and that condition
(7) holds.

Reasoning by contradiction, as the sequence V;f(z¥)Td¥ is bounded (because of the fact that
both the sequences {2*} and {d¥} are bounded), we can assume that there exists a subsequence
{2*}k such that:

lim  V;f(z"7df = —p <o, (9)

k—o0,ke K



for some p > 0. Since {d¥} is bounded we can extract a further subsequence {d¥}r, with
K, C K such that ~
d¥ = d;, (10)

im
k—o0,ke K1

for some d; € R™. Thus, by (9), (10) and the continuity of V;f we can write

. Tk o (T —
lim Vi GRTdE = Vi3 = (11)

Now, as of satisfies condition (6) and V;f(z¥)Td¥ < 0, we have:
FCRY = fh, 2 abdl, 2R >~y f (R Tk

(a2

Then, taking limits for k¥ — oo and recalling assumption (7), we obtain

Jim_ BV f (M) dE = o, (12)
so that, by (11), we have:
lim of =0, (13)
k—o00,ke K1

and therefore, for sufficiently large & € K7, we have: af < 1, so that ozf /d; violates the condition
at Step 1 of Algorithm LS. Hence, using the Mean Value Theorem we can write:

FR) + oV f (39 dE > () + 3oV f ()T d (14)
where
of
k= (z]f,...,zf+Af6—%df,...,zﬁl), (15)

and A\F € (0,1). As {z*} converges to z, by (13) and the boundedness of {d¥} we have that

k

lim z¥=2z
k—oo,ke K1
Now by (14) we can write:
Vif (B9 df > i Vif (z5) . (16)

Then, taking limits for ¥ — oo and k € Kj, by (11) we obtain: —pu > —~;u, which contradicts
the assumption ~; € (0,1). B

3. Preliminary results

In this section we derive some properties of the GS method that are at the basis of some of our
convergence results. First we state the m—block GS method in the following form.

GS Method

Data. 20 € X.
Step 0. Set k£ = 0.

Step 1. Fori=1,...,m:



compute
P = arg min f(a¥ oy, ak). (17)
Yi€X;
Step 2. Set
LR — (xlfﬂa o ,xﬁjl) 7

k=k+1 and go to Step 1. [

We assume in the sequel that the updating rule (17) is well defined; hovewer we do not assume
that the minimum is uniquely attained. We consider, for all k, the partial updates introduced
by the GS method by defining the following vectors belonging to X:

w(k,0) = 2*
w(k,i) = (xlfH, ... ,xfjf,xf“,xfﬂ,...,xfn) 1=1,....m—1
w(k,m) = zF+L,

For convenience we set also
w(k,m+1)=w(k+1,1).

By construction, for each i € {1,...,m}, it follows from (17) that w(k,%) is the constrained
global minimizer of f in the i—th component subspace, and therefore it satisfies the necessary
optimality condition:

Vif(w(k,i)" (yi — ai™) >0 for every y; € X;. (18)

We can state the following propositions.

Proposition 3.1. Suppose that in correspondence to a giveni € {0,...,m} the sequence {w(k,i)}
admits a limit point w. Then, for every j € {0,...,m} we have

T f(w(k, 7)) = f(@).

Proof. Let us consider an infinite subset K C {0,1,...,} and an index i € {0,...,m} such
that the subsequence {w(k,i)}x converges to a point w. By the instructions of the algorithm
we have

fw(k +1,4)) < f(w(k, i)). (19)

Then, the continuity of f and the convergence of {w(k, i)}k imply that the sequence { f(w(k,7))}
has a subsequence converging to f(w). As {f(w(k,i))} is non increasing, this, in turn, implies
that {f(w(k,7))} is bounded from below and converges to f(w). Then, the assertion follows
immediately from the fact that

flw(k +1,4) < f(w(k,j)) < fwk,i)  for 0<j<i,

and
fw(k +2,7)) < f(w(k+1,7)) < f(w(k+1,7)) for i < j < m.



Proposition 3.2. Suppose that in correspondence to a giveni € {1,...,m} the sequence {w(k,1)}
admits a limit point w. Then we have

Vif (@) (y; — @) >0 for every y; € X; (20)
and moreover
Vi f () (g — w3) > 0 for every y;« € X, (21)
where i* = i(modm) + 1.
Proof. Let {w(k,i)}x be a subsequence converging to w. ;From (18), taking into account the
continuity assumption on V;f, we get immediately (20).

In order to prove (21), suppose first ¢ € {1,...,m — 1}, so that i* = ¢ + 1. Reasoning by
contradiction, let us assume that there exists a vector y;+1 € X;41 such that

Vi1 f (@) (Jiy1 — Wit1) < 0. (22)
Then, letting
Ay = iy —wlk, i1 = Jir1 — Ty,
as {w(k,i)}x is convergent, we have that the sequence {d¥ }x is bounded. Recalling (22)
and taking into account the continuity assumption on V;f it follows that there exists a subset

K, C K such that
Vi f(w(k,i)Tdi, <0 forall k€ Ky,

therefore the sequences {w(k, i)}k, and {d¥,,}k, are such that Assumption 1 holds, provided
that we identify {2*} with {w(k,4)} K, .
Now, for all k € K7 suppose that we compute afﬂ by means of Algoritm LS; then we have

k+1 k+1 _k k k k ;
f(xl yeees &Ly ?xi-i—l_'_ai—l—ldi—f—l?"'axm) Sf(w(kal))
Moreover, as me € Xit1, xfﬁrl + dfﬂ € Xit1, O‘f+1 € (0,1], and X;41 is convex, it follows that
k k k
Tiv1 + i dipy € Xiga.

Therefore, recalling that

Flo(ki+1) = min  fi o af Ty, k),
Yit1E€EXi41
we can write:
flw(k,i+1)) < f@yt 2l el + ofadi, . al,) < fw(k, ). (23)

By Proposition 3.1 we have that the sequences {f(w(k,j))} are convergent to a unique limit for
all j € {0....,m}, and hence we obtain

. - k41 k+1 K ko gk k
kﬂolgilem Flwlk, i) = flay™ 2T 2l + i diyy, - ) = 0.

Then, invoking Proposition 2.1, where we identify {z*} with {w(k,i)}x,, it follows that

Vit1 f (@) (Jir1 — Wig1) = 0,



which contradicts (22), so that we have proved that (21) holds when ¢ € {1,...,m — 1}.

When i = m, so that * = 1, we can repeat the same reasonings noting that w(k,m + 1) =
wk+1,1). 1

The preceding result implies, in particular, that every limit point of the sequence {2*} generated
by the GS method is a critical point with respect to the components x; and x,, in the prefixed
ordering. This is formally stated in the next proposition.

Proposition 3.3. Let {z*} be the sequence generated by the GS method and suppose that there
exists a limit point £. Then we have:

Vlf(f)T(yl —71)>0 for every y; € X3 (24)

and
Vorf @) (Y — Tm) > 0. for every ym € Xp. (25)

4. The two-block GS method

Let us consider the problem:

minimize f(x) = f(x1,22), (26)

Tz e X1 X Xy
under the assumptions stated in Section 1. We note that in many cases a two-block decomposi-
tion can be useful since it may allow us to employ parallel techniques for solving one subproblem.
As an example, given a function of the form

N
f(@) = 1(m1) + D () dilws),
=2
if we decompose the problem variables into the two blocks x1 and (z2,...,zy), then once x; is

fixed, the objective function can be minimized in parallel with respect to the components x; for
1=2,...,N.

When m = 2, a convergence proof for the GS method (2Block GS method) in the unconstrained
case was given in [4]. Here the extension to the constrained case is an immediate consequence
of Proposition 3.3.

Proposition 4.1. Let {z*} be the sequence generated by the 2Block GS method. Then:
(i) every limit point T of {x*} is a critical point of Problem (1);

(ii) if Lx is compact the sequence {xk} has at least one limit point, which is a critical point
of Problem (26);

(iii) if f is pseudoconvex on X every limit point of {x*} is a global minimizer of Problem (26). N



10.

We can note that the 2Block GS method involves, at each iteration, two global minimization
subproblems. However, on the basis of the proof of Proposition 3.2, we can define a modified
version of the method that requires, at each iteration, the solution of one global minimization
subproblem in a subspace and the computation of a critical point in the other subspace. In
fact, in the proof of Proposition 3.2, we use only the fact that w(k,) is a critical point in the
i—th component subspace such that f(w(k,i)) < f(w(k,i — 1)). Taking this into account, we
can define the following modified algorithm, whose convergence properties are exactly the same
stated in the preceding proposition for the 2Block GS method.

Modified 2Block GS method

Step 0. Given z° € R™, set k = 0.

Step la. Set
o = arg min f(y1,25); (27)
y1€X1

Step 1b. Determine x5! such that f(z¥*!, 251 < f(2%1, 25) and
Vof (e ab ™ T (yy — 25ty >0 for all yp € Xo. (28)

Step 2. Set

k+1 _ k+1 k+1
X = (iEl y Lo ) s

k=k+1and go to Step 1. [
We note that the modified algorithm can be useful when a two-block decomposition yields one

convex subproblem, while the other subproblem is non-convex and has to be solved with an
ordinary local optimization technique.

5. Convergence of the block GS method under convexity assumptions

In this section we analyse the convergence properties of the block nonlinear Gauss-Seidel method
in the case of arbitrary decomposition. In particular we show that in this case the global
convergence of the method can be ensured

e assuming the strict componentwise convexity of the objective function with respect to
m — 2 components,

e or assuming that the objective function is pseudoconvex and has bounded level sets.

First we state the following proposition, whose proof requires only minor adaptations of the
arguments used, for instance, in [6] and [3].

Proposition 5.1. Suppose that f is a strictly pseudoconvez function of x; when the other com-
ponents are held constant. Let {y*} be a sequence of points in X converging to some § € X and
let {v*} be a sequence of vectors whose components are defined as follows:

k

J

. v if j#i
argmingex, F(Ul, - & sul) if =i
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Then, if
lim f(y*) - f(v*) =0,

k—o0

we have
Jim [lof — g = 0.
—00

Proof. Reasoning by contradiction, let us suppose that there exist an infinite subset K such
that {y*}x converges to 7 and we have

|vF — 9| >B>0 forall kecK. (29)

oF — gk

k _
For k € K, let s —M

and consider the point

g g k

u* + Ta
[k — y*|] vk — k||

6k::yk+ﬁsk:(1—

The point 7* belongs to X, since y*v* € X, m < 1 and X is convex.
As ||s¥|| = 1, we can find an infinite subset K; C K such that:

li F— kY=, i Um) =
podm yt= dm Ym) = @ B Tm) =7
and:
: ~k li k k k kY — (5 * = — ¥
o kﬂoggem(yl,---,ymtﬂs,---,ym) (15Ul Um) =Y
with

19: = yill =58> 0.

On the other hand, taking into account the strict pseudoconvexity assumption on f with respect
to the i—th component, we have for all t € [0, 1]

FOMY) = FOE, - (U= yf +tl + BsY), .. yk) > FO5). (30)

Suppose now, as stated in the assertion, that

lim f(y*) — f(v*) =0. (31)

k—o00

Then, taking limits in (30), for ¥ — oo, k € K1, by (31) and the continuity of f we get

f(g) = f(gha(l _t)gl+ty:7agm) for all ¢ € [071]7
which contradicts the strict pseudoconvexity assumption. il

Then, we can state the following proposition.

Proposition 5.2. Suppose that the function f is strictly pseudoconver with respect to x; for
i=1,...,m—2. Then, the GS method generates an infinite sequence {x*} such that:

(i) every limit point T of {x*} is a critical point of Problem (1);
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(ii) if Lx is compact the sequence {x*} has at least one limit point, which is a critical point
of Problem (1);

(iii) if f is pseudoconvex on X every limit point of {x*} is a global minimizer of Problem (1).
Proof. Let us assume that there exists a subsequence {z*}x such that

lim zF =z (32)
k—o0,ke K

From Proposition 3.3 we get
Vo f @) (Y — Tm) >0 for every ym, € X (33)
Recalling Proposition 3.1 we can write

lim f(w(k,i)) — f(z*) =0 fori=1,...,m.

k—oo
Then, by using the strict pseudoconvexity assumption on f and invoking Proposition 5.1, where
we identify {y*} with {2*}x and {v*} with {w(k,1)}x, we obtain

lim  w(k,1) =z.
k—oo,ke K

By repeated application of Proposition 5.1 to the sequences {w(k,i)}x and {w(k,i + 1)}k, for
i=1,...,m — 2, we obtain

lim  w(k,i) == fori=1,...,m— 2.
k—o0, ke K
Proposition 3.2 implies
Vif (@) (y; — 7)) >0 for every y; € X;, i=1,...,m—1. (34)

Hence, assertion (i) follows from (33) and (34). Assertions (ii) and (iii) are immediate conse-
quences of (i). i

In the next proposition we consider the case of pseudoconvex objective function.

Proposition 5.3. Suppose that f is pseudoconver and that Lx is compact. Then, the GS
method generates an infinite sequence {x*} such that every limit point T of {z*} is a global
minimizer of f.

Proof. Consider the partial updates w(k,), with ¢ = 0,...,m, defined in Section 3. By
definition of w(k,4) we have f(x**1) < f(w(k,q)) < f(«*) for i = 0,...,m. Then, the points of
the sequences {w(k,i)}, with i = 0,...,m, belong to the compact set Lx. Therefore, if z € X
is a limit point of {2*} we can construct a subsequence {z*}x such that

lim 2 =z=a" (35)
k—oo,ke K
lim  w(k,d)=w" i=1,...,m, (36)

k—o0,k€K
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where @' € X for i =1,...,m. We can write
w(k,i) = w(k,i—1) +d(k,1) fori=1,...,m, (37)

where the block components dj(k,i) € R™ of the vector d(k,i), with h € {1,...,m}, are such
that dp(k,i) = 0 if h # i. Therefore, for i = 1,...,m, from (35)-(37) we get

o' =w'"t +d, (38)
where
d'=lim d(k,i 39
o m Ak, ), (39)
and B
dy, =0 h # 1. (40)
By Proposition 3.1 we have
f(z) = f(w%) fori=1,...,m. (41)
From Proposition 3.2 it follows, for i = 1,...,m,
Vif (@) (y;—w}) >0 forall y; € X; (42)
and A '
Vi f(wl)T(yi* - U_)z*) >0 for all y;+ € X+, (43)

where ¢* = i(modm) + 1. Now we prove that, given j, £ € {1,...,m} such that
ng(ﬁ)j)T(yz - ?I}g) >0 for all y, € Xy, (44)

then it follows ' ‘
Vof (@1 (y, - ?D%_l) >0 for all yy € Xp. (45)

Obviously, (45) holds if £ = j (see (43)). Therefore, let us assume ¢ # j. By (38)-(40) we have
= & (46)
where ng = 0 for h # j. For any given vector n € R™ such that
w) € Xy,

let us consider the feasible point '
2(n) = @'~ +d(n),

where dp,(n) = 0 for h # £ and dy(n) =n € R™. Then, from (42) and (44), observing that (46)
and the fact that ¢ # j imply

we obtain
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It follows by the pseudoconvexity of f that
f(z(n)) > f(@’)  forall p € R™ such that @, ' + 7 € X,.
On the other hand, f(w’) = f(w’~!), and therefore we have:
f(z(n) > f@’™1 for all n € R™ such that w@“l +n e Xy,

which, recalling the definition of z(n), implies (45).
Finally, taking into account (43), and using the fact that (44) implies (45), by induction we
obtain

Vi (@) (y; —f) =V, f(@) (y; —7;) 20 for all y; € X;.

Since this is true for every j € {1,...,m}, the thesis is proved. i

6. A counterexample

In this section we consider a constrained version of a well known counterexample due to Powell
[8] which indicates that the results given in the preceding sections are tight in some sense. In fact
this example shows that the GS method may cycle indefinitely without converging to a critical
point if the number m of blocks is equal to 3 and the objective f is a non convex function, which
is componentwise convex but not strictly convex with respect to each component.

The original counterexample of Powell consists in the unconstrained minimization of the func-

tion f: R® — R, defined by:

fl)= —mzo — x9w3 — 2123 + (1 — 1)3L + (=21 — 1)14-

+(.%'2 - 1)1 + (—1'2 — 1)1 + (.%'3 - 1)3 + (—.%'3 — 1)1, (47)

where
N2 0 if tSC
(¢ C)+_{ t—c)? if t>ec

Powell showed that, if the starting point z° is the point (=1 — ¢, 1 + %e, -1- ie) the steps of
the GS method “tend to cycle round six edges of the cube whose vertices are (+1,+1,+1)”,
which are not stationary points of f. It can be easily verified that the level sets of the objective
function (47) are not compact; in fact, setting o = x3 = x; we have that f(z) — —oo as
||x|| — oo. However, the same behaviour evidenced by Powell is obtained if we consider a
constrained problem with the same objective function (47) and a compact feasible set, defined
by the box constraints
M<z; <M i=1,...,3

with M > 0 sufficiently large.

In accordance with the results of Section 3, we may note that the limit points of the partial
updates generated by the GS method are such that two gradient components are zero.

Non convergence is due to the fact that the limit points associated to consecutive partial
updates are distinct because of the fact that the function is not componentwise strictly pseudo-
convex; on the other hand, as the function is not pseudoconvex, the limit points of the sequence
{x*} are not critical points.

Note that in the particular case of m = 3, by Proposition 5.2 we can ensure convergence by
requiring only the strict pseudoconvexity of f with respect to one component.
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7. A proximal point modification of the GS method

In the preceding sections we have shown that the global convergence of the GS method can be
ensured either under suitable convexity assumptions on the objective function or in the special
case of a two-block decomposition.

Now, for the general case of nonconvex objective function and arbitrary decomposition, we
consider a proximal point modification of the Gauss-Seidel method. Proximal point versions of
the GS method have been already considered in the literature (see e.g., [1], [2]), but only under
convexity assumptions on f. Here we show that these assumptions are not required if we are
interested only in critical points. The algorithm can be described as follows.

PGS method

Data. 2 ¢ X ,7; >0fori=1,...,m.
Step 0. Set £ =0.

Step 1. For ¢ =1,...,m set:

. 1
mf"'l = arg yr.rél)r(lr{f(xlf"'l, e Yy ,J:]fn) + 5%”% - foZ} (48)

Step 2. Set
k+1 E+1 k+1
i :(x1+ syt ),

k=k+1 and go to Step 1. [J

The convergence properties of the method are given in the following proposition.
Proposition 7.1. Let {z*} be the sequence generated by the PGS method. Then:
(i) every limit point T of {x*} is a critical point of Problem (1);

(ii) if Lx 1is compact the sequence {xk} has at least one limit point, which is a critical point
of Problem (1);

(iii) if f is pseudoconvex on X every limit point of {x*} is a global minimizer of Problem (1).

Proof. Let us assume that there exists a subsequence {z*}x such that

lim 2 =z (49)
k—o0,ke K
Define the vectors
w(k,0) =z,
w(k,i) = (281 ... ,xf"'l,xfﬂ, LS fori=1,...,m.

Then we have:

flw(k,i)) < f(w(k,i—1)) - %nllﬁ(k‘,i) —w(k,i—1)|? (50)
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from which it follows
FE@F) < (R, 0) < fi(k,i—1)) < f(z¥) for i=1,...,m. (51)
Reasoning as in Proposition 3.1 we obtain

lim f(z*1) — f(zF) = 0.

k—o0

Hence, taking limits in (50) for k¥ — oo we have

lim @k, i) —@(ki—1)||=0 i=1,...,m, (52)
k—o0
which implies
lim w(k,i) =z 1=0,...,m (53)
k—o0
Now, for every j € {1,...,m}, as x?“ is generated according to the rule (48), the point
w(k,j) = (z8, ... ,x?Jrl, Lk

satisfies the optimality condition
[V f(@(k, §)) + 75 (D5 (k, ) — @ (k, 5 — )T (y; — @) (k,j) >0 Vy; € X;.

Then, taking the limit for & — oo, k € K, recalling (52), (53) and the continuity assumption on
Vf, for every j € {1,...,m} we obtain

ij(i“)T(yj — f]’) >0 for all Y; € Xj,

which proves assertion (i). Assertions (ii) and (iii) follow immediately from (i). i

Taking into account the results of Section 5, it follows that if the objective function f is strictly
pseudoconvex with respect to some component z;, with i € {1,...,m}, then we can set 7; = 0.

Moreover, reasoning as in the proof of Proposition 5.2, we can obtain the same convergence
results if we set 75,1 = 7, = 0.

8. Concluding remarks

The results stated in this paper show that the GS method can be employed for large classes of
problems which include many interesting applications.

We remark that globally convergent decomposition algorithms for constrained problems can
also be obtained by replacing the global minimizations used in the GS method with suitable
searches along feasible gradient related directions (see e.g., [3], [4], [7], [9]).

The rationale behind these approaches is again that of ensuring that partial consecutive up-
dates do not converge towards distinct limit points that are not critical points for the problem.
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