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Abstract: This research proposes and investigates some improvements in gradient descent iterations
that can be applied for solving system of nonlinear equations (SNE). In the available literature, such
methods are termed improved gradient descent methods. We use verified advantages of various
accelerated double direction and double step size gradient methods in solving single scalar equations.
Our strategy is to control the speed of the convergence of gradient methods through the step size
value defined using more parameters. As a result, efficient minimization schemes for solving SNE are
introduced. Linear global convergence of the proposed iterative method is confirmed by theoretical
analysis under standard assumptions. Numerical experiments confirm the significant computational
efficiency of proposed methods compared to traditional gradient descent methods for solving SNE.
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1. Introduction, Preliminaries, and Motivation

Our intention is to solve a system of nonlinear equations (SNE) of the general form
F(x) =0, xeR", )

where R is the set of real numbers, R” denotes the set of n-dimensional vectors from R,
and F : R" — R", F(x) = (F{(x),...,Fu(x))T, and F; : R" — R is the ith component of F.
It is assumed that F is a continuously differentiable mapping. The nonlinear optimization
problem (1) is equivalent to the subsequent minimization of the following goal function f:

£lx) = SIFGI? = £ Y- (FG0) @

i=1

min £(x),

The equivalence of (1) and (2) is widely used in science and practical applications.
In such problems, the solution to SNE (1) comes down to solving a related least-squares

Algorithms 2023, 16, 64. https:/ /doi.org/10.3390/a16020064

https:/ /www.mdpi.com/journal/algorithms


https://doi.org/10.3390/a16020064
https://doi.org/10.3390/a16020064
https://creativecommons.org/
https://creativecommons.org/licenses/by/4.0/
https://creativecommons.org/licenses/by/4.0/
https://www.mdpi.com/journal/algorithms
https://www.mdpi.com
https://orcid.org/0000-0003-0655-3741
https://orcid.org/0000-0002-5073-143X
https://orcid.org/0000-0001-9179-0965
https://orcid.org/0000-0001-8316-5289
https://doi.org/10.3390/a16020064
https://www.mdpi.com/journal/algorithms
https://www.mdpi.com/article/10.3390/a16020064?type=check_update&version=2

Algorithms 2023, 16, 64

2 0f23

problem (2). In addition to that, the application of the adequate nonlinear optimization
method in solving (1) is a common and efficient technique. Some well-known schemes for
solving (1) are based on successive linearization, where the search direction dy, is obtained
by solving the equation

F(x) + F'(x)d = 0, ®)
where F'(x;) = Jr(x¢), and Jp(x) = [3217)5’()} is the Jacobian matrix of F(x). Therefore, the
j

Newton iterative scheme for solving (1) is defined as

-1
Xip1 = X+ bedg = x — B (F(x))  F(xi), 4)
where t; is a positive parameter that stands for the steplength value.

1.1. Overview of Methods for Solving SNE

Most popular iterations for solving (1) use appropriate approximations By of the
Jacobian matrix F/(x;). These iterations are of the form x;,1 = x; + f;d;, where t; is the
steplength, and dy is the search direction obtained as a solution to the SNE

Bkdk + F(Xk) =0. (5)
For simplicity, we will use notations
Fe:=F(x), ¥k:= Fer1 — Fo k0= X1 — X (6)

The BFGS approximations are defined on the basis of the secant equation By 18y = yi.
The BFGS updates
BisksiBe  yiyi
sEBksk yrkrsk

Bi+1 = Br —

with an initial approximation By € R"*" were considered in [1].

Further on, we list and briefly describe relevant minimization methods that exploit
the equivalence between (1) and (2). The efficiency and applicability of these algorithms
highly motivated the research presented in this paper. The number of methods that we
mention below confirms the applicability of this direction in solving SNE. In addition, there
is an evident need to develop and constantly upgrade the performances of optimization
methods for solving (1).

There are numerous methods which can be used to solve the problem (1). Many of
them are developed in [2-7]. Derivative-free methods for solving SNE were considered
in [8-10]. These methods are proposed as appropriate adaptations of double direction
and steplength methods in nonlinear optimization and the approximation of the Jacobian
with a diagonal matrix whose entries are defined utilizing of an appropriate parameter.
One approach based on various modifications of the Broyden method was proposed
in [11,12]. A derivative-free conjugate gradient (CG) iterations for solving SNE were
proposed in [13].

A descent Dai-Liao CG method for solving large-scale SNE was proposed in [14].
Novel hybrid and modified CG methods for finding a solution to SNE were originated
in [15,16], respectively. An extension of a modified three-term CG method that can be
applied for solving equations with convex constraints was presented in [17]. A diagonal
quasi-Newton approach for solving large-scale nonlinear systems was considered in [18,19].
A quasi-Newton method, defined based on an improved diagonal Jacobian approximation,
for solving nonlinear systems was proposed in [20]. Abdullah et al. in [21] proposed a
double direction method for solving nonlinear equations. The first direction is the steepest
descent direction, while the second direction is the proposed CG direction. Two derivative-
free modifications of the CG-based method for solving large-scale systems F(x) = 0 were
presented in [22]. These methods are applicable in the case when the Jacobian of F(x) is not
accessible. An efficient approximation to the Jacobian matrix with a computational effort
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similar to that of matrix-free settings was proposed in [23]. Such efficiency was achieved
when a diagonal matrix generates a Jacobian approximation. This method possesses low
memory space requirements because the method is defined without computing exact gradi-
ent and Jacobian. Waziri et al. in [24] followed the approach based on the approximation
of the Jacobian inverse by a nonsingular diagonal matrix. A fast and computationally
efficient method concerning memory requirements was proposed in [25], and it uses an
approximation of the Jacobian by an adequate diagonal matrix. A two-step generalized
scheme of the Jacobian approximation was given in [26]. Further on, an iterative scheme
which is based on a modification of the Dai-Liao CG method, classical Newton iterates,
and the standard secant equation was suggested in [27]. A three-step method based on a
proper diagonal updating was presented in [28]. A hybridization of FR and PRP conjugate
gradient methods was given in [29]. The method in [29] can be considered as a convex
combination of the PRP method and the FR method while using the hyperplane projection
technique. A diagonal Jacobian method was derived from data from two preceding steps,
and a weak secant equation was investigated in [30]. An iterative modified Newton scheme
based on diagonal updating was proposed in [31]. Solving nonlinear monotone operator
equations via a modified symmetric rank-one update is given in [32]. In [33], the authors
used a new approach in solving nonlinear systems by simply considering them in the form
of multi-objective optimization problems.

It is essential to mention that the analogous idea of avoiding the second derivative
in the classical Newton’s method for solving nonlinear equations is exploited in deriv-
ing several iterative methods of various orders for solving nonlinear equations [34-37].
Moreover, some derivative-free iterative methods were developed for solving nonlinear
equations [38,39]. Furthermore, some alternative approaches were conducted for solving
complex symmetric linear systems [40] or a Sylvester matrix equation [41].

Trust region methods have become very popular algorithms for solving nonlinear
equations and general nonlinear problems [37,42-44].

The systems of nonlinear equations (1) have various applications [15,29,45-48], for exam-
ple in solving the ¢;-norm problem arising from compressing sensing [49-52], in variational
inequalities problems [53,54], and optimal power flow equations [55] among others.

Viewed statistically, the Newton method and different forms of quasi-Newton methods
have been frequently used in solving SNE. Unfortunately, methods of the Newton family
are not efficient in solving large-scale SNE problems since they are based on the Jacobian
matrix. A similar drawback applies to all methods based on various matrix approximations
of the Jacobian matrix in each iteration. Numerous adaptations and improvements of the
CG iterative class exist as one solution applicable to large-scale problems. We intend to use
the simplest Jacobian approximation using an appropriate diagonal matrix. Our goal is to
define computationally effective methods for solving large-scale SNEs using the simplest
of Jacobian approximations. The realistic basis for our expectations is the known efficient
methods used to optimize individual nonlinear functions.

The remaining sections have the following general structure. The introduction, pre-
liminaries, and motivation are included in Section 1. An overview of methods for solving
SNE is presented in Section 1.1 to complete the presentation and explain the motivation.
The motivation for the current study is described in Section 1.2. Section 2 proposes sev-
eral multiple-step-size methods for solving nonlinear equations. Convergence analysis of
the proposed methods is investigated in Section 3. Section 4 contains several numerical
examples obtained on main standard test problems of various dimensions.

1.2. Motivation

The following standard designations will be used. We adopt the standard notations
for the gradient g(x) := V f(x) and the Hessian G(x) := V?f(x) of the objective function
f(x). Further, gy = g(xx) denotes the gradient vector for f in the point x;. An appropriate
identity matrix will be denoted by 1.
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Our research is motivated by two trends in solving minimization problems. These
streams are described as two subsequent parts of the current subsection. A nonlinear
multivariate unconstrained minimization problem is defined as

min f(x), x € R", @)

where f(x) : R" — R is a uniformly convex or strictly convex continuously differentiable
function bounded from below.

1.2.1. Improved Gradient Descent Methods as Motivation

The most general iteration for solving (7) is expressed as
X1 = X + tdy. ®)

In (8), x¢11 presents a new approximation point based on the previous x;. Positive
parameter t; stays for the steplength value, while d presents the search direction vector,
which is generated based on the descent condition

ggdk < 0.

The direction vector d; may be defined in various ways. This vital element is often
determined using the features of the function gradient. In one of the earliest optimization
schemes, the gradient descent method (GD), this variable is defined as negative of the
gradient direction, i.e., dy = —gj. In the line search variant of the Newton method, the
search direction presents the solution to the system of nonlinear equations G,d = —gj with
respect to d, where Gy := G(x;) = V2f(xx) denotes the Hessian matrix.

Unlike traditional GD algorithms for nonlinear unconstrained minimization, which
are defined based on a single step size t;, a class of improved gradient descent (IGD)
algorithms define the final step size using two or more steps size scaling parameters. Such
algorithms were classified and investigated in [56]. Obtained numerical results confirm that
the usage of appropriate additional scaling parameters decreases the number of iterations.
Typically, one of the parameters is defined using the inexact line search, while the second
one is defined using the first terms of the Taylor expansion of the goal function.

A frequently investigated class of minimization methods that can be applied for
solving the problem (7) use the following iterative rule

Xjt1 = Xk — Okti k- )

In (9), the parameter t; represents the step size in the kth iteration. The originality of
the iteration (9) is expressed though the acceleration variable 8. This type of optimization
scheme with acceleration parameter was originated in [57]. Later, in [58], the authors
justifiably named such models as accelerated gradient descent methods (AGD methods shortly).
Further research on this topic confirmed that the acceleration parameter generally improves
the performance of the gradient method.

The Newton method with included line search technique is defined by the following
iterative rule

Xii1 = Xp — 4Gy '8k, (10)

wherein G- ! stands for the inverse of the Hessian matrix Gy. Let By be a symmetric positive
definite matrix such that ||By — G¢|| < €, for arbitrary matrix norm ||.|| and for a given
tolerance e. Further, let Hy be a positive definite approximation of the Hessian’s inverse G, L
This approach leads to the relation (11) which is the quasi-Newton method with line search:

Xi+1 = Xg — b H 8- (11)
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Updates of Hj can be defined as solutions to the quasi-Newton equation

Hi 1Yk = sk, (12)

where s = Xg11 — Xk, Yk = 8k+1 — 8- Lhere is a class of iterations (11) in which there is
no ultimate requirement for the Hj to satisfy the quasi-Newton equation. Such a class of
iterates is known as modified Newton methods [59].

The idea in [58] is usage of a proper diagonal approximation of the Hessian

By =7, 7 >0,71%€R (13)

Applying the approximation (13) of By, the matrix Hy can be approximated by the
simple scalar matrix
Hy=;'L (14)

In this way, the quasi-Newton line search scheme (11) is transformed into a kind of
AGD iteration, called the SM method and presented in [58] as

Xk+1 = Xk — Tr  He8k- (15)

The positive quantity 7y is the convergence acceleration parameter which improves
the behavior of the generated iterative loop. In [56], methods of the form (15) are termed as
improved gradient descent methods (IGD). Commonly, the primary step size t; is calculated
through the features of some inexact line search algorithms. An additional acceleration
parameter vy is usually determined by the Taylor expansion of the goal function. This way
of generating acceleration parameter is confirmed as a good choice in [56,58,60-62].

The choice 7, := 1 in the IGD iterations (15) reveal the GD iterations

Xp41 = Xk — £i8Bk- (16)

On the other hand, if the acceleration v is well-defined, then the step size t; := 1in
the IGD iterations (15) is acceptable in most cases [63], which leads to a kind of the GD
iterative principle:

Xk+1 = Xe — T 8k- (17)

Barzilai and Borwein in [64] proposed two efficient IGD variants, known as BB method
variants, where the steplength 'yf B was defined as an approximation Hy = ’yf B]. Therefore,
the replacement 7y, l.— ')/EB in (17) leads to the BB iterative rule

BB
Xp+1 = Xk — Vi 8k-

The scaling parameter 2% in the basic version is defined upon the minimization of the
vector norm min ||sy_; — Yys_1/%, which gives
vy

Sp_1Vk-1
1= (18)
Yi_1Yk—1

The steplength 'yf B in the dual method is produced by the minimization min ||ys;_1 —
v

Yx_1]/2, which yields
T
BB _ Sk—15k-1

0% . (19)
¢ S]F{f]y}c—l



Algorithms 2023, 16, 64

6 of 23

The BB iterations were modified and investigated in a number of publications [65-79]. The
so-called Scalar Correction (SC) method from [80] proposed the trial steplength in (17)
defined by

T
Sy Tk T 0
sC T YiYk >
T =9 T o , Tk = Sk — VkYk- (20)
lyils itk =0

The SC iterations are defined as

_ SC
Xk+1 = Xk — Vi 8k-

A kind of steepest descent and BB iterations relaxed by a parameter 6, € (0,2) were
proposed in [81]. The so-called Relaxed Gradient Descent Quasi Newton methods, (shortly
RGDQN and RGDQN1), expressed by

X1 = Xk — Oty '8k (21)

are introduced in [82]. Here, ) presents the relaxation parameter. This value is chosen
randomly within the (0, 1) interval in the RGDQN schemes and by the relation

0 Tk

=
FeYk1

in the RGDQNT1 algorithm.

1.2.2. Discretization of Gradient Neural Networks (GNN) as Motivation

Our second motivation arises from discretizing gradient neural network (GNN) design.
A GNN evolution can be defined in three steps. Further details can be found in [83,84].
The bulleted lists look like this:

Step1GNN. Define underlying error matrix E(t) by the interchange of the unknown ma-
trix in the actual problem by the unknown time-varying matrix V(t), which will be
approximated over time t > 0. The scalar objective of a GNN is just the Frobenius

norm of E(#):
2
() = LEOIE gy, — e

Step2GNN. Compute the gradient ag—g) = Ve(t) of the objective &(t).

Step3GNN. Apply the dynamic GNN evolution, which relates the time derivative V (t)
and direction opposite to the gradient of &(t):
_dv(t) de(t)

V(t)

Here, V(t) is the activation state variables matrix, ¢ € [0, +0) is the time, v > 0 is the
gain parameter, and V (t) is the time derivative of V ().
The discretization of V (t) by the Euler forward-difference rule is given by

V(t) = (Vigr — Vi) /7, (23)

where 7 is the sampling time and V;, = V(t = k1), k = 1,2,... [84]. The approximation (23)
transforms the continuous-time GNN evolution (23) into discrete-time iterations

Vigr = Vi . oe(t)

Derived discretization of the GNN design is just a GD method for nonlinear optimization:

Vig1 = Vi — B Ve(t), Br =77 >0, (24)
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where B = T > 0is the step size. So, the step size By is defined as a product of two
parameters, in which the parameter 7 should be “as large as possible”, while T should be
“as small as possible”. Such considerations may add additional points of view to multiple
parameters gradient optimization methods.

Our idea is to generalize the IGD iterations considered in [56] to the problem of solving
SNE. One observable analogy is that the gain parameter y from (22) corresponds to the
parameter v, from (15). In addition, the sampling time T can be considered as an analogy
to the primary step size t; € (0,1), which is defined by an inexact line search. Iterations
defined as IGD iterations adopted to solve SNE will be called IGDN class.

2. Multiple Step-Size Methods for Solving SNE

The term “multiple step-size methods” is related to the class of gradient-based iterative
methods for solving SNE employing a step size defined using two or more appropriately
defined parameters. The final goal is to improve the efficiency of classical gradient methods.
Two strategies are used in finding approximate parameters: inexact line search and the
Taylor expansion.

2.1. IGDN Methods for Solving SNE

Our aim is to simplify the update of the Jacobian F'(x;) := Ji. Following (13), it is
appropriate to approximate the Jacobian with a diagonal matrix

F/<Xk) ~ ’)/kI (25)

Then, By = 7¢I in (5) produces the search direction dy = —7,° 1F, and the iterations (8)
are transformed into

Xkt = Xk — b Fe. (26)

The final step size in iterations (26) is defined using two step size parameters: f;
and 7. Iterations that fulfill pattern (26) are an analogy of IGD methods for nonlinear
unconstrained optimization and will be termed as IGDN class of methods.

Using the experience of nonlinear optimization, the steplength parameter <) can be
defined appropriately using the Taylor expansion of F(x):

Fe1 = Fe+ F'(C) (ka1 — Xk, Sk € [xp, Xer1]
On the basis of (25), it is appropriate to use F'(¢x) ~ I, which implies
Fer1 = Fe = 1 (k1 — Xk)- (27)
Using (27) and applying notation (6), one obtains the following updates of j:

T T
= YiYre _ Sk ¥k
I P P
Y Sk Sk Sk

It can be noticed that the iterative rule (26) matches with BB iteration [64]. So, we
introduced the BB method for solving SNE. Our further contribution is the introduction of
appropriate restrictions on the scaling parameter. To that end, Theorem 1 reveals values of
¥k which decrease the objective functions included in Fy. The inequality Fi,; < Fy means

(Fe1)i < (B)ii=1,...,n
Theorem 1. If the condition Y1 < %}f is satisfied, then the IGDN iterations (26) satisfy Fy,q < Fy.

Proof. As a consequence of (26) and (27), one can verify

Fei1 = Fe— by vy e = (1 - tk7k+17k_1>Fk- (28)
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1. On the other hand,
}7—:. Now, (28) implies

In view of tg, yry1, 7k > 0, it follows that 1 — tk'ka'y,:l

INIA

the inequality 1 — txyi17, 1> 0 is satisfied in the case 7y
(Fei1)i < (Fr)i, i =1,...,n, which needs to be proven. [I

So, appropriate update 71 can be defined as follows:

T T
Ye¥e _ SiYk T

= s >0
yisk sisp’ y’; ’ (29)
T:’ Y Sk < 0.

TYk+1 =

Now, we are able to generate the value of the next approximation in the form
Xk42 = X1 — b1 Vep Fert- (30)

The step size t;,1 in (30) can be determined using the nonmonotone line search. More
precisely, t; is defined by t; = max{l,sk}, where s € (0,1), and the integer k is defined
from the line search

Fx + tedie) — f(xe) < —wr|[6F (xi) 1> — wa [tedi] [ + 1 f (xe), (31)

wherein w; > 0, wp > 0, are constants, and {7} is a positive sequence such that

Y 1 < . (32)
k=0
The equality (28) can be rewritten in the equivalent form
Y = —tere1 Vi Feo (33)
which gives
ey = — Y ELyi
k+1 th];rFk :

Further, an application of Theorem 1 gives the following additional update for the
acceleration parameter 7;:

CwEye Blyk 4o
wF'F '  FIF ¢ (1,0,

Yk FEYk

A FE, € (—1,0).

Yi+1 = (34)

Corollary 1. IGDN iterations (26) determined by (34) satisfy Fryq < F.

Proof. Clearly, (34) initiates y; 1 < %:, and the proof follows from Theorem 1. [

Further on, the implementation framework of the IGDN method is presented in
Algorithm 1.

Algorithm 1 The IGDN iterations based on (29), (30) or (34), (30).

Require: Vector function F(x), € > 0 and initialization xg € R".
1: For k = 0 chose 79 = 1 and F(xp).
2: Check the output criterion; if |[F(xx)|| < € is fulfilled then stop the algorithm; else,
continue performing the next step.
(Line search) Compute f; € (0,1] using (31).
Compute x; 1 using (30).
Determine ;1 using (29) or (34).
k:=k+1.
Return to Step 2.
Outputs: X1 1, F(Xki1)-
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Remark 1. The IGDN algorithm defined by (29) (resp. by (34)) will be denoted by IGDN (29)
(resp. by IGDN (34)). Mathematically, IGDN (29) and IGDN (34) are equivalent. The numerical
comparison of these algorithms will be performed later.

2.2. A Class of Accelerated Double Direction (ADDN) Methods

In [61], an optimization method was defined by the iterative rule
Xkp1 = Xg + tedg + trey, (35)

where f; denotes the value of the steplength parameter, and d, c; are the search directions
vectors. The vector dy is defined as in the SM-method from [58], which gives d; = 7, 'gy,
and further

X1 = X — beove g+ feck. (36)

We want to apply this strategy in solving (1). First of all, the vector ¢, can be defined
according to [85]. An appropriate definition of ¢ is still open.
Assuming again By = I, the vector d; from (5) becomes d; = —7; 'F,, which
transforms (35) into
Xk+1 = Xk — tk’)’;le + t%ck. (37)

We propose the steplength 4,1 arising from the Taylor expansion (27) and defined
as in (29). In addition, it is possible to use an alternative approach. More precisely, in this
case, (27) yields to

Fey1=F— e (—tk’Yk_le + ti%)-

As a consequence, Yi41 can be defined utilizing

VKYE Yk

- : (38)
yi (—tiFe + vetck)

Tk+1 =

The problem 71 < 01in (38) is solved using y;11 = 1.
We can easily conclude that the next iteration is then generated by

)
Xkt2 = Xk41 — tkr1Feg1 + HeChpn-

The ADDN iterations are defined in Algorithm 2.

Algorithm 2 The ADDN iterations based on (37), (38).

Require: Functions F(x), € > 0 and a given initial vector xg € R".
1: For k = 0 chose 79 = 1 and F(xp).
2: Check the stop criterion; if ||[F(x)|| < € is satisfied then stop the algorithm; else,
continue with Step 3:.
: (Line search) Find t; € (0, 1] using inexact line search procedure.
: Compute x;.1 using (37).
: Determine 71 using (38).
: In case Y41 <0, apply yx+1 = 1.
k:=k+1.
: Back to Step 2.
: Outputs: xgy1, F(Xgi1)-

O N O Ul A W

2.3. A Class of Accelerated Double Step Size (ADSSN) Methods
If the steplength #2 is replaced by another steplength I, in (35), it can be obtained

Xjp1 = Xg + tdg + lpcy. (39)
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Here, the parameters ty, [, > 0 are two independent step size values, and the vectors
dy, cx define the search directions of the proposed iterative scheme (39).

Motivation for this type of iterations arises from [60]. The author of this paper sug-
gested a model of the form (39) with two-step size parameters. This method is actually
defined by substituting the parameter t;? from (35) with another step size parameter .
Both step size values are computed by independent inexact line search algorithms.

Since we aim to unify search directions, it is possible to use

dy := —’)/I;le, ¢ = —F. (40)

The substitution of chosen parameters (40) into (39) produces
Xkl = X — (tk’Yk_l + Zk> F. (41)

The final step size, (tk'y,: Ty lk), in the iterations (41) are defined combining three

step size parameters: f, Iy, and ;. Again, the parameter ;1 is defined using the Taylor
series of the form

F(xky1) = F(xk) = k41 (fk%?l + lk>F(Xk)-

As a consequence, Yx;1 can be computed by

e = TeF Y
N
(tk + vili) ET Fy

Theorem 2. If the condition 1 < tk":/% holds, then the iterations (41) satisfy Fi,q < Fg.

Proof. Taking (27) in conjunction with (41), one can verify
Fey1=Fo— e (tk'h:l + lk)Fk =F (1 — Vk+1 (tk’r;?l + lk))-
Clearly, 541 < tkjﬁ implies 1 — Yg41 (tk'yk_l + lk> > 0. The proof follows from

tr > 0, %11, vk = 0, which ensures 1 — .44 (tk’yk_l + lk) <1. 0O

In view of Theorem 2, it is reasonable to define the following update for ;1 in the
ADSSN method:

_ ’YkaTYk P];ry}c -1.0

_ (te+mel)ET R FL R Z(-1,0), 4
e X e (-1,0)
bl FTF, 1

Once the accelerated parameter 7,1 > 0 is determined, the values of step size
parameters t; 1 and [y 1 are defined. Then, it is possible to generate the next point:

Frio = Fep1 — k2 (tk+1’h;:1 + lk+1> Fiyq.

In order to derive appropriate values of the parameters ¢, and [;,;, we investigate
the function

Dp1(t 1) = Fgp1 — T2 (’Yk_ﬁl t+ l) Fry1-
The gradient of ®;,1(t,1) is equal to
_ ! AT -1
g Prr1(t 1)) = {Ppga (8, 1), Py (1,1)]} = {*’Yk+27k+1Fk+1/*7k+2Fk+1}- (43)

Therefore,
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In addition,
gPrr1(t,1)) = {0,0} < Fyq =0. (44)

Therefore, the function @y, (t,1) is well-defined.
Step scaling parameters t; and /x can be determined using two successive line search
procedures (31).

Corollary 2. The ADSSN iterations determined by (41) satisfy F..1 < Fg.

Proof. Clearly, the definition of 7,1 in (42) implies yx11 < Y—:, and the proof follows from
Theorem 2. [

The ADSSN iterations are defined in Algorithm 3.

Algorithm 3 The ADSSN iteration based on (41) and (42).

Require: Chosen F(x), € > 0 and an initialization xy € R".
1: For k = 0 chose 79 = 1 and F(xg).

2: Check the test criterion; if || F(x)|| < € holds, then stop; else, continue with Step 3:.
3: Find t; using inexact line search.

4: Find [} using inexact line search.

5: Compute x 1 using (41).

6: Determine the scalar ;1 using (42).

7. k:=k+1.

8: Return to Step 2:.

9:

Outputs: X, 1 and F(xg1).

Remark 2. Step 6 of Algorithm 3 is defined according to Theorem 2.

2.4. Simplified ADSSN

Applying the relation
b+l =1 (45)

between the step size parameters f; and [ in the ADSSN iterative rule (41), the ADSSN
iteration is transformed to

Xkl = Xk — {fk(’h?l -1)+ 1]F(Xk)o (46)

The convex combination (45) of step size parameters t; and [} that appear in the
ADSSN scheme (41) was originally proposed in [62] and applied in an iterative method
for solving the unconstrained optimization problem (7). The assumption (45) represents
a trade-off between the steplength parameters f; and I;. In [62], it was shown that the
induced single step size method shows better performance characteristics in general. The
constraint (45) initiates the reduction of the two-parameter ADSSN rule into a single step
size transformed ADSSN (shortly TADSSN) iterative method (46).

We can spot that the TADSSN method is a modified version of IGDN iterations,
based on the replacement of the product #;7y, 1, from the classical IGDN iteration, by the
multiplying factor (v, ' — 1) + 1.

The substitution ¢y := tx (v, 1 — 1) 4 1 will be used to simplify the presentation. Here,
the accelerated parameter value 71 is calculated by (29).

Corollary 3. Iterations (46) satisfy
Fiy1 = Fe = Vet @i (47)

Proof. It follows from (27) and (46). [
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In view of (47), it is possible to conclude

Tk+1 = —

Corollary 4 gives some useful restrictions on this rule.

Corollary 4. If the condition 1 < holds, then the iterations (41) satisfy Fy,q < Fg.

btk ( te)
Proof. It follows from Theorem 1 and [, =1 —t,. O

In view of Corollary 4, it is reasonable to define the following update for ;1 in the

TADSSN method:
_ B Hye
N F'f —
T =9 PR Tk (48)
2 L. > 0.
te+me(I—t)” @ FLF
Then, xy, is equal to
Xi+2 = X1 — Pre1 Feta-

Algorithm 4 The ADSSN iteration based on (46) and (48).
Require: Chosen F(x), e > 0and xg € R".

1: For k = 0 chose 79 = 1 and F(xp).

2: Check the termination criterion; if ||F(xx)|| < € holds then stop; else, go to Step 3:.

3: (Line search) Apply (31) and generate the step size value t.

4: Compute [, =1 — t;.

5. Compute xj1 using (46).

6: Determine the scaling factor 7.1 using (48).

7. k:=k+1.

8: Return to Step 2.

9: Output: xgy1, F(Xgi1)-
3. Convergence Analysis

The level set is defined as
Q= {xeRY [[FX)| < [[F(xo)I[}, (49)

where xo € R" is an initial approximation.
Therewith, the next assumptions are needed:

(A1) The level set Q) defined in (49) is bounded below.

(Az) Lipschitz continuity holds for the vector function F, i.e., |[F(x) — F(y)|| < r|x —y||
forallx,y € R" and r > 0.

(A3) The Jacobian F/(x) is bounded.

Lemma 1. Suppose the assumption (Ay) holds. If the sequence {xy } is obtained by the IGDN (29)
iterations, then
yise < rllsll?, > 0. (50)

Proof. Obviously,
Yisk = s ¥k = 8j (Fesr — o). (51)

Therefore, assuming (A;), it is possible to derive

2
visk < IsellllFerr — Fell < rllsk]l” (52)
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Previous estimation confirms that (50) is satisfied with r defined by the Lipschitz
conditionin (Ay). O

For the convergence results of the remaining algorithms, we need to prove the finite-
ness of ¥y, di, and the remaining results follow trivially.

Lemma 2. The vy generated by IGDN (29) is bounded by the Lipschitz constant r.

Proof. Clearly, the complemental step size <} defined by (29) satisfies

T 2
_ Wisk _rllsell” _

= < =, (53)
Isel®> ~ liskll?

Tk+1

which leads to the conclusion v, < r. O

Lemma 3. The additional step size <y, generated by IGDN (34) is bounded as follows:

1
T S (54)

[Tt
i—0

Proof. The updating rule (34) satisfies yx;1 < ;’—: Continuing in the same way, one

concludes y
0
Yk+1 < T

ti
i=0
The proof can be finished using y9 = 1. O
Lemma 4. The additional scaling parameter 7y generated by (42) is bounded as follows:

1
Te € (55)

IT (£ + vili)

i=0
Lemma 5. The directions dy used in IGDN (29) and IGDN (34) algorithms are descent directions.

Proof. Since
dy = —7; 'Fe, (56)

an application of the scalar product of both sides in (56) with ! in conjunction with
Lemma 2 leads to the following conclusion for IGDN (29) iterations:

_ 1
Frde = =7 B Fe < ——|[E* <. (57)

With Lemma 3, it can be concluded that IGDN (34) iterations imply the following:

k-1
Fldy = —7; 'FF < — (H ti) |F]* < 0. (58)
i—0

The proof is complete. [
Lemma 6. The direction dy used in ADSSN algorithms is a descent direction.

Proof. Since
d = — (bt + 1) B (59)
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after using the scalar product of both sides in (59) with F/ and taking into account Lemma 4,
we obtain

Fl;rdk = - (tk’)/]:1 + lk> F]?Fk
1

= —— (b + v F B
Yk

1
< - ——— e+ ) F e (60)
—1

H (ti+7ili)

k
= (Ht+711>|Fk| <0.
=0
The proof is complete. [
Theorem 3. The vector Fi, 1 generated by IGDN (34) is a descent direction.
Proof. According to (34), it follows

nwEye — nE (B — F) Y Fer1 |

Yk+1 = — = == T
" te R Fe teFl Fy tlF? k&

As a consequence, Yri1 < %kk implies FkT F..1 > 0, which means that Fy; is a descent
direction. O

Theorem 4. The vector Fy 1 generated by ADSSN iterations (41) is a descent direction.

Lemma 7. If the assumptions (A1) and (Ay) are valid, then the norm of the direction vector dy
generated by IGDN (29) is bounded.

Proof. The norm ||d|| can be estimated as
laell = || -7 B
1 Q)
< |~ IEll
As an implication of (A7), one can conclude ||Fy|| < M, which in conjunction with

Lemma 2 further approximates ||dy|| in (61) by ||di|| < w, w = 1M >0. O

Lemma 8. If the assumptions (A1) and (Ay) hold, then the norm of the direction vector dy
generated by IGDN (34) is bounded.

Proof. As an implication of (Aj), one can conclude ||F| < M, which in conjunction

k-1
with (54) and (61) further approximates ||dg || in (61) by ||dk|| < w, w = (H ti) M>0 0O
i=0

Lemma 9. If the assumptions (A1) and (Ay) are active, then the norm of the direction vector dy
generated by ADSSN is bounded.

Proof. Following the proof used in Lemma 8, it can be verified that
Ja < (T (17 +1) Jm=0. 0

Now, we are going to establish the global convergence of IGDN (29) and IGDN (34)
and ADSSN iterations.

i=0
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Theorem 5. If the assumptions (Ay) and (As) are satisfied and x;. are iterations generated by
IGDN (29), then

lim || (x,) || = 0. ©)
k—00
Proof. The search direction is defined by dy, = —7,° F. Starting from the apparent relation

Fldp = —v I E,
we can conclude
2
IFl|* = —F dine (63)
Finally, (57) implies FkT d; < 0, which further implies —FkT d; > 0. From Lemma 2,
using (63) and —FkT d; > 0, it follows that
1Fell? = el = Fldyl
<r|Fldy| (64)
< || Fy | diel-
Based on Lemma 7, it can be concluded

IE? < I Fellldill < rao[|F|- (65)

By Lemma 5, we can deduce that the norm of the function F(x;) is decreasing along
the direction dy, which means ||F(x;41)| < ||F(xk)]| is true for every k. Based on this fact,
it follows

0 < [|Fe|* < rwl|F| — 0, (66)

which directly implies
Jlim [|F(x) | =0 (©7)

and completes the proof. [

Theorem 6. If the assumptions (Ay) and (Az) are satisfied and x. are iterations generated by
IGDN (34), then (62) is valid.

Proof. The search direction of IGDN (34) satisfies (63). Finally, since v is bounded as
in (54), and d; is a descent direction (Lemma 8). ilt can be concluded

2
0< RIP < | o ||Fre

IN

([ Flll el (68)

IN

w||Fl| — 0,

which implies the desired result. [
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x1 = ones(1,...,1),xp = (1,%,%,...,%),x3 = (0.1,01,...,0.1),x¢ = (1,2,...,1)

xs = (1-21-2,..,0),x = (1., -1, = (n=dn=2, . n-1),xs= (31},

Theorem 7. If the assumptions (Ay) and (As) are satisfied and x;. are iterations generated by
ADSSN iterations (41), then (62) is valid.

4. Numerical Experience

In order to confirm the efficiency of the presented IGDN and ADSSN processes, we
compare them with the EMFD iterations from [8]. We explore performances of both IGDN
variants defined by Algorithm 1, depending on chosen acceleration parameter 7. These
variants are denoted as IGDN (29) and IGDN (34).

The following values of needed parameters are used:

* IGDN algorithms are defined using w; = wy = 1074, a9 = 0.01,s = 0.2, e = 1074,
. EMFD method is defined using w; = wy = 1074, 09 = 0.01,s = 0.2, ¢ = 1074, and
|

e = T

We use the following initial points (IP shortly) for the iterations:

~

3N

).
The considered nine test problems are listed below.

Problem 1 (P1) [86] Nonsmooth Function

F(x;) = 2x; — sin|x;|, fori =1,2,...,n.

Problem 2 (P2) [87]

F(x;) = min{min(x;, xl-z),max(|xi\,xl3)}, i=23,--,n

Problem 3 (P3) [87] Strictly Convex Function I

F(x;) =exp(x;) —1,fori=1,2,...,n.

Problem 4 (P4) [87]

Fl(x) =hx;+xp —1,

F(x)=x;1+hx;+x.1—1,i=23,...,n—1,h =25

Fu(x) = x4—1 + hx, — 1.

Problem 5 (P5) [87]

Fi(x) = x1 + exp(cos(hx1 + x2)),

Fi(x) = x; + exp(cos(hx;_1 + x; + x;41)), fori =2,3,...,n—1,h =

Fu(x) = x + exp(cos(hx,—1 + x»))

Problem 6 (P6) [87]

Fi(x) =2x; +sin(x) — 1,

Fi(x) = =2x;_1 +2x; + 2sin(x;) — 1,fori =2,3,...,n—1,h =25

Fu(x) = —2x, +sin(x,) — 1.

Problem 7 (P7) [87]

Fi(x) = 3%} +x2 — 5+ sin(x; — xp) sin(x; + x2),

Fi(x) :3x§j + 2x;41— 5sin(x; — xj41) +4x;—x;_1 exp(xj_1—x;)— 3, fori =2,3,...,n—1,

Fu(x) = —xp-1exp(Xp—1 — Xn) + 4x, — 3.

Problem 8 (P8) [86]

F(x;) =x; —sin|x; — 1|, fori =1,2,...,n.

Problem 9 (P9) [86]

F(x;) = 2x; — sin|x;|, fori =1,2,...,n.

‘ -

All tested methods are analyzed concerning three main computational aspects: num-
ber of iterations (iter), number of function evaluations (fval), and the CPU time (CPU).
Performances of analyzed models are investigated on nine listed problems, applied on
eight marked initial points, for five variables: 1000, 5000, 10,000, 50,000, 100,000.

According to obtained results, IGDN (29) and IGDN (34) have better performances in
comparison to the EMFD method from [8]. Both variants of IGDN algorithms outperform
the EMFD method in all considered performances. In the next Table 1 (IGDN-EMFD com-
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parisons), we display the best comparative analysis achievements of all methods regarding
three tested profiles: iter, fval, and CPU.

Table 1. IGDN-EMFD comparisons.

Methods  (29) (34) (29) = (34) (29) = (34) = EMFD EMFD IGDN Total

iter 52 32 181 23 72 265
foal 52 33 180 24 71 265
CPU (sec) 214 141 0 0 5 355

The IGDN (29) variant gives the best results in 52 out of 360 cases, considering the
minimal number of iterations. Further, IGDN (34) has the lowest outcomes in 33 out of 230
cases. These variants have the same minimal number of iterations in total, 181 out of 360
cases. All tree models require equal minimal number of iterations in 23 out of 360 cases,
while the EMFD methods give the minimal number of iterations in 71 out of 360 cases.
Considering the needed number of iterations, IGDN variants reach the minimal values in
265 out of 360 cases, as stated in the column IGDN total.

Regarding the foal metric, the results are as follows: 52 out of 360 cases are in favor
to IGDN (29), 33 out of 360 with respect to IGDN (34), 180 out of 360 when both IGDN
variants have the same minimal fval, while in 24 out of 360 cases all three methods give
equal fval minimal values, and 71 out of 360 are in favor to the EMFD method. The total
minimal foal values achieved under the application of some IGDN variants are the same as
the total minimal iter numbers, i.e., 265 out of 360.

Concerning the CPU time, numerical outcomes are absolutely in favor of IGDN
variants, i.e., in 355 out of 360 cases, while the EMFD is faster only in 5 out of 360 outcomes.

Obtained numerical results justify better performance characteristics of the ADSSN
method, which is defined by Algorithm 3, compared to the EMFD method. Actually,
the ADSSN scheme outperforms the EMFD iteration regarding all analyzed metrics:
iter, fval, CPU time, and additionally with respect to the norm of the objective function.
The summary review of obtained numerical values is presented in Table 2 (ADSSN-
EMEFD comparisons).

Table 2. IADSSN-EMFD comparisons.

Methods ADSSN EMFD ADSSN = EMFD
iter 282 55 23
foal 281 56 23

CPU (sec) 359 1 0

Results arranged in Table 2 confirm huge dominance of the ADSSN scheme in compar-
ison with the EMFD method. Considering the number of iterations, the ADSSN method
obtains 282 minimal values, while the EMFD wins in only 55 instances. Similar outcomes
are recorded regarding the fval profile. The most convincing results are achieved consider-
ing the CPU time metric, by which the ADSSN model outperforms the EMFD in 359 out
of 360 cases.

This section finishes with a graphical analysis of the performance features of the
considered methods. In the subsequent Figures 1-6, we display Dolan and Moré [88]
performance profiles of compared models in relation to tested metrics: iter, fval, and CPU.
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p(iter)

0.4E
=——=IGDN(2.5)
—IGDN(2.10)
02} —EMFD
O L L L
0 0:5 1 LS 2

iter

Figure 1. Performance profile of IGDN versus EMFD [8] with respect to iter.
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0.4
—IGDN(2.5)
—IGDN(2.10)

0.2 =——=EMFD
0 1 I I
0 05 1 i5 2

fval

Figure 2. Performance profile of IGDN versus EMFD [8] with respect to foal.

—IGDN (2.5)
—IGDN (2.10)
02 —EMFD
O I
0 1 2 3 4

CPU

Figure 3. Performance profile of IGDN versus EMFD [8] with respect to CPU.

Figures 1-3 exhibit the clear superiority of IGDN (29) and IGDN (34) iterations
compared to corresponding EMFD iterations regarding the analyzed characteristics iter
(resp. fval, CPU time). Further, the theoretical equivalence between IGDN (29) and
IGDN (34) implies their identical responses on testing criteria iter and fval, represented in
Figures 1 and 2. However, Figure 3 demonstrates slightly better performances of IGDN (34)
with respect to IGDN (29), which implies that the updating rule (34) is slightly better
compared to (29) concerning the execution time. So, IGDN (34) is computationally the
most effective algorithm.

In the rest of this section, we compare ADSSN and EMFD.
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P(iter)

iter

Figure 4. Performance profile of ADSSN versus EMFD [8] with respect to ifer.

P(fval)

0 1 2 3 4
fval

Figure 5. Performance profile of ADSSN versus EMFD [8] with respect to fval.

1
0.8 8
~0.6 8
=}
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0.2 —EMFD | |
0
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CPU

Figure 6. Performance profile of ADSSN versus EMFD [8] with respect to CPU.

Figures 4—6 exhibit clear superiority of ADSSN iterations compared to corresponding
EMFD iterations regarding all three analyzed performance profiles, iter, fval, and CPU.

5. Conclusions

The traditional gradient descent optimization schemes for solving SNE form a class
of methods termed the GDN class. A single step size parameter characterizes methods
belonging to that class. We aim to upgrade the traditional GDN iterates by introducing the
improved gradient descent iterations (IGDN), which include complex steplength values
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defined by several parameters. In this way, we justified the assumption that applying two
or more quantities in defining the composed step size parameters generally improves the
performance of an underlying iterative process.

Numerical results confirm the evident superiority of IGDN methods in comparison
with EMFD iterations from [8], which indicates the superiority of IGDN methods over
traditional GDN methods considering all three analyzed features: iter, foal, and CPU.
Confirmation of excellent performance of the presented models is also given through
graphically displayed Dolan and Moré’s performance profiles.

The problem of solving SNE by applying some efficient accelerated gradient optimiza-
tion models is of great interest to the optimization community. In that regard, the question
of further upgrading IGDN, ADDN, and ADSSN type of methods is still open.

One possibility for further research is proper exploitation of the results presented
in Theorems 1-2 in defining proper updates of the scaling parameter ;. In addition, it
will be interesting to examine and exploit similar results in solving classical nonlinear
optimization problems.
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