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ABOUT THE STEEPNESS OF THE FUNCTION OF DISCRETE
ARGUMENT

V.A. EMELICHEV', A.B. RAMAZANOV?

ABSTRACT. We introduce the notion of steepness of a coordinate-convex function of discrete ar-
gument on an ordinal-convex set. In terms of guaranteed estimates it is shown that in problems
of optimization of coordinate-convex functions on an ordinal-convex set the gradient coordinate-
wise lifting algorithm is stable under small disturbances of the steepness of the utility function.
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1. INTRODUCTION

In this paper, we introduce the notion of steepness of a coordinate-convex function of discrete
argument on an ordinal-convex set. In terms of guaranteed estimates, it is shown that in
problems of maximization of coordinate-convex functions on an ordinal-convex set the gradient
coordinatewise lifting algorithm is stable under small perturbations of the steepness of the utility
function. As corollaries, we obtain improved guaranteed estimates for accuracy of the gradient
algorithm, and also new sufficient conditions for the values of the utility function of the problem
under consideration coincide in the global and gradient extrema.

It is needed to note that the notion of steepness was initially introduced for submodular
functions and used in [1] to improve an estimate for accuracy of the gradient algorithm.

2. DEFINITIONS AND NOTATIONS

Let Z% (R") be set of n—dimensional non-negative integer-valued (real) vectors. P C Z7 is a
finite ordinal-convex set with zero (see, for example, [3, 4]). We introduce the following notation:

N(1:7y) — {7’ X = ('1"17 ,l‘n) < (yh 7yn) =Y, T =< Yiy T4 7& Yiy 1 S 1 S Tl/},
h(x7y) = Z h<mluy2)7
i€EN(z,y)
h(ziyi) = Hzit @i <z <yt — 1, 1 <i <n,
h(z) = h(0,x),
h = h(P) =max{h(0,z) : x € P}, r =min{h(z) —1:2 € Z}\P},
)={1<i<n:7(x) € P, x € P},
' (z) = (1, ...,xi_l,x;" + 1,241, 00y Tn)s
r=r(P)=min{h(z) — 1|z € Z}\P}.
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Following [2-4], for a function : Z} — R (R is the set of real numbers) we introduce the
notion of the i- gradient

and the (4,j) — gradient

Aijf(x) = Ajf(m(x) — Bjf (@),
Let p = (p1,...,pn) € R} and R,(Z7) be the class of p-coordinate-convex functions on Z7%
(see [2, 4]), that is, of functions f : Z — R such that for any z € Z7

Ajif(x) < —pi, 1<i<n.

Definition 2.1. (/4]) Let f(x)be a non-decreasing p-coordinate-convex function on the set P C
Z" . The steepness of the function f(x) on the set P C Z is

c:c(f):min{ : A f(0) >0, i € fes(0, P) },ifIJr(f)#@

Af( )
and

c=c(f)=1,if I'*(f) =0,
where

It =T17(f) = {i: Aif(mi(0)) > 0, i € fes(0, P)}.

We observe that if f(z) is a non-decreasing p-coordinate-convex function on Z%, then always
IT(f) # 0. However, if f(x) is a non-decreasing function on P C Z7, then it is possible that
I't(f) = 0. Indeed, let

2

f@) =m - P={(0.0).(10).0.1)

It is obvious that the function f(x) does not decrease on the set P C Z and

Alf(.%') —x1 + 1/2 AQf( ) = —Z9 + 1/2, A11f<a?) = AQQf((I}) = -1,
A1f(0)=1/2>0, Agf(0)=1/2> 0,
Arf(m(0)) = A1 f(1,0) = =1/2, Ay f(m2(0)) = Az f(0,1) = —1/2,
that is f(z) € R1,1y(Z3) and IT = 0.

Moreover, we observe that 0 < ¢ < 1. The inequality ¢ > 0 is obvious. If I(f) # 0 (the case
It(f) = 0 is obvious), then, because the function f(z) € R,(Z%) does not decrease on the set
pczn,

A f(0) = A f(mi(0) + pi = pi,
for any ¢ € fes(0, P), that is, ¢ < 1.
We also observe that if I1(f) = 0 (that is, ¢ = 1), then in view of nondecreasing of the
function f(x) € N,(Z}) on the set P C Z7, the equality

max{f(z): z € P} = max{f(m(0)): i € fes(0,P)}.
Therefore, without loss of generality, we may assume that I (f) # (). However, for completeness
of presentation and for correctness of the definition of steepness it is needed to add the case
It(f) =0, which is not a hard restriction.
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3. THE PROBLEM
We consider the following convex discrete optimization problem A: find
max{f(z):x = (21,...,2,) € P C Z},

where f(x) € %,(Z7), f(x) is a nondecreasing function on the set P, P is an ordinal-convex set.

Let z* = (z7F,...,x}) be an optimal solution of the problem A, that is, f(z*) = max{f(z) :
x € P}.

Let 29 = (29, ..., z},) be the gradient solution (the gradient maximum of the function f(z) on
the set P) of the problem A [2-5].

The guaranteed (relative) estimate for the error of the gradient algorithm solving the problem
A is, as usual, a number € > 0 such that

*) _ g
fla) = fa0)
f(a*) = £(0)
The disturbed problem A°consist of the following: find
max{f(z)| € P C Z7},

where fO(z) € R4(Z7%) is a nondecreasing function on the set P, c(f%) = ¢(f) +6, § € RL, P
is an ordinal-convex set The class of problems of type A% is not empty . Indeed, consider the
following problem A : find

max{f’(z) = f(z) +g(z) |z € P C 2} },

where f°(x), —g(x) are nondecreasing functions on the set P, I7(f9) # 0, f(x) € R,(Z7), g(z) €
Ru(Z1)
It is obvious that f°(x) € R,4,(Z%). Therefore, because R4, (Z7) C R,(Z7), we find that

Fo(z) € Ry(Z5). (1)
Since the functions f(x) and —g(z) do not decrease on the setP, we obtain
0 < Aif*(2) = Aif(2) + Aig(e) < Aif(z), Vi€ fes(z, P), (2)

for all i € fes(z, P), that is, f(z) is a nondecreasing function on the set P. The equality
Aif*(0) < Aif(0), Vi € fes(0, P) (3)
follows from (2) for all i € fes(x, P). Since I*(f?) # @, (2) implies also that
0 < Aif*(mi(0) < Aif (mi(0))
that is,

IT(f) #0. (4)
Moreover, by virtue of (3)

{i: Nifo(0) >0, i€ fes(0,P)} C {i: Ajf(0) >0, i € fes(0,P)}. (5)

Therefore,

S\ s Pi DAL g6 .
c(f)—mln{Aifé(O) : A f°(0) >0, i € fes(0, P) }2

RN i e fes (),
mln{Aif<O).Alf(O)>0, € fes(0, P) } (f)
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That is, there exists § € R} such that

c(f°) = e(f) +3.

In particular, if in the problem A¢ the function g(z) is of the form g(x) = —(b,x), where
b= (b1,....bn) € R}, x = (21,...,2,) € Z}, (b, ) is the scalar product of the vectors b and x
(it is obvious that in this case relations (1)-(5) hold true), then we arrive at another class of
problems of type A°. Taking into account relations (1)-(5), we formulate the following properties
of the steepness.
Let f(x) be a nondecreasing p-coordinate-convex function on the set P C Z”'. Then
(1) c(af) = c(f) for all a € R ;
(2) e(f +9) < c(f), where g(x) € R,(Z7)is a nondecreasing function on the set P C
Z1, I (g) # 0;
(3) c(f +¢) > c(f), where p(x) € R3(Z}), —p(x)is a nondecreasing function on the set
PCZy,17(g) # 0;

The validity of property 1 follows from the relation
af(x) € Rap(ZY), ap = (ap1,...,apn), Djaf(0) = al;f(0)

and the definition of the steepness.

Property 3 immediately follows from relations (1)-(5) applied to the function f(x) + ¢(x).

Property 2 is proved in the same way as property 3.

Thus, these properties allow us, in a sence, to construct perturbed problems.

In essence, stability of the gradient algorithm in terms of the guaranteed estimates means
separation of the class of problems for which small disturbances of the parameters of the problem
(in particular, the steepness of the utility function) do not impair the guaranteed estimates for
the perturbed problems.

The prime objective of this paper is to prove the stability of the gradient coordinatewise
lifting algorithm foe the problem A in terms of steepness of the utility function.

Thus, these properties allow us, in a sence, to construct perturbed problems.

Let £(0) and ¢ be guaranteed estimates for the perturbed problem A°and the initial problem
A respectively. We call the gradient coordinatewise lifting algorithm stable [3] for the problem
A if

e(6) < K(d)e,
where K(§) — 1 as 6 — 0.

The prime objective of this paper is to prove the stability of the gradient coordinatewise

lifting algorithm foe the problem in terms of steepness of the utility function A.

4. THE MAIN RESULT
The following theorem is the main result of this paper.

Theorem 4.1. The gradient coordinatewise lifting algorithm is stable in the problem A under
small disturbances of the steepness of the utility function.

In order to prove the theorem, we need a series of lemmas.

Lemma 4.1. ([6]). If f(x) € R,(Z7}) is a nondecreasing function, then the inequality

)~ f@) < Y hmwAid@) -5 S pihlen ) (o) 1),

i€N(z,y) i€N (2,y)
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holds true for all
Vo <y,x,y € Zl.

Lemma 4.2. ([{]) Let f(x) € R,(Z}) be a nondecreasing function on the set P. Then for any
x € P andi€ fes(x, P)

Aif(mi(x)) < (1 —c)A;f(z), where c¢=c(f).
Lemma 4.3. ([4]) Let f(x) € R,(Z}) be a nondecreasing on the set P function.Then the global

mazimum x* and the gradient mazimum x9 of the function f(x) on the set P C ZT obey the
relation

FE I e
- g0 < Blehn =2

where

B(C’h’T)_( 1= 1+(1—1c)(h—1) )

Proof. Let € and £(8) be the guaranteed estimates for problems and A? respectively. Then it
follows from Lemma 4.3 that

€= B(C(f),h,?“), e(6) = B(C(fa),h, ’f‘).

Therefore, in order to prove the theorem it suffices to show that

B(e(f), h,r) < B(e(f°), h,r).

Let 6 denote the perturbation of the function f(x). Then from the inequalities

I+ (1 —c(f) =0)(h=1) <14+ (1 —c(f))(h—1),
1 1

T+ 0—cf)-0)h-1) - 1+ —cf)h-1)

B(C(f)+<5,hﬂ")—< L= =)D ) <

( 1~ Sy )ZB(C(f)JW“)

We obtain
£(8) = B(e(f%), h,r) = B(e(f) 4 6, h,r) < B(ce(f),h,7) = ¢

5. COROLLARY AND EXAMPLES
Corollary 5.1. Under the conditions of Lemma 4.3, if ¢ = c(f), then f(x*) = f(x9).
Let us that there exist functions in the class R,(Z7) such that ¢ = 1. Indeed, let
max{f(z) = =222 + 6z — x5 + 3x2 |z = (21,29) € P},

P: {(070)7(1?(])7(07 1)7<072)}'
Then
1f( ) = —dz1 +4, Ao f(z) = 220+ 2,p = (4,2),
1£(0,0) = 4, Ay £(0,0) = 2.
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Therefore,
c=1.
Let us construct an example where f(z*) = f(z9) but ¢ # 1
That is, what Corollary 5.1 assests is sufficient but not necessary. Let

max{f(z) = —2x% + Ty — 23 + 329 | v = (21,22) € P},

P =1{(0,0),(1,0),(0,1),(0,2)}.
Then
Aif(z) = —4x1 + 5, Ao f(x) = =220+ 2,p = (4,2),
Alf(()?(]) = 57A2f(070) =2,z" =29 = (1’0)7f($*) = f(g) =0.
On the other hand,

o(f) = min{p1 /A1 f(0), pa/ A2 f(0)} = min{4/5,2/2} = 4/5 # 1.
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