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Augmented Lagrangian duality provides zero duality gap and saddle point properties for
nonconvex optimization. On the basis of this duality, subgradient-like methods can be applied
to the (convex) dual of the original problem. These methods usually recover the optimal value
of the problem, but may fail to provide a primal solution. We prove that the recovery of a
primal solution by such methods can be characterized in terms of (i) the differentiability
properties of the dual function, and (ii) the exact penalty properties of the primal-dual pair.
We also connect the property of finite termination with exact penalty properties of the dual
pair. In order to establish these facts, we associate the primal-dual pair to a penalty map. This
map, which we introduce here, is a convex and globally Lipschitz function, and its epigraph
encapsulates information on both primal and dual solution sets.
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1. Introduction

A main tool for solving extended real-valued optimization problems is provided by
augmented Lagrangians and their corresponding duality schemes. In Rockafellar
and Wets [15], important duality results such as zero duality gap, saddle point
properties, and exact penalty representations are established regardless of the con-
vexity or smoothness of the primal problem. These results have been extended to
infinite dimensional spaces, for instance, in [10, 13, 14, 16, 18]. Zero duality prop-
erties of augmented Lagrangians allow the use of solution methods which solve
the (nonsmooth and convex) dual problem. The works [2, 3, 6, 7, 9, 12] use a de-
flected subgradient algorithm (DSG) for solving the dual problem induced by an
augmented Lagrangian. DSG is an example of what we call a primal-dual method.
Roughly speaking, a primal-dual method solves the dual problem induced by a suit-
able augmented Lagrangian. The search direction used at each step of the method
requires the computation of a primal variable. In this way, a primal-dual sequence
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is automatically generated by the method, and a key question is whether or not
every accummulation point of the primal sequence is a solution of the original (pri-
mal) problem. We call the latter property primal convergence. An even stronger
property of a primal-dual method is finite termination, which means that primal
convergence is achieved in a finite number of steps. Our aim is to establish a rela-
tionship between these types of primal convergence and exact penalty properties
of the augmented Lagrangian. For establishing these relationships, a key tool turns
out to be the penalty map, a globally Lipschitz convex function defined in the space
of dual variables. This map is also instrumental for understanding the structure of
the dual solution set.

The penalty map allows us to characterize primal convergence in terms of the
differentiability of the dual function at a dual solution. More precisely, we prove
that the differentiability of the dual function at a dual solution is in turn equivalent
to strong exactness (see Definition 3.1) of the penalty map (see Section 3). As
a concrete application of our theory, we use the penalty map to study primal
convergence and finite termination of a wide family of primal-dual methods, which
include DSG as a particular case (see Theorem 4.4). In the particular case of DSG,
we fully characterize primal convergence in terms of the penalty map (see Corollary
5.3 and Theorem 6.1).

As far as we know, the first results relating penalty parameters and convergence
properties of primal-dual methods are reported in [8], where the authors prove,
in a finite dimensional setting, the equivalence between the differentiability of the
dual function at the dual limit and primal convergence. The work [8] considers
an optimization problem with one nonnegative equality constraint in finite dimen-
sional spaces. For this setting, the authors showed that primal convergence of DSG
is equivalent to the differentiability of the dual function at a dual solution and
the existence of exact penalty parameters. These results were later on extended to
more general problems, and more general primal-dual methods, in [1], where still
a finite dimensional setting is used.

In spite of these results, a question remains as to which is the precise interplay

between
(i) exact penalty properties,

(ii) primal convergence of solution methods, and
(iii) differentiability of the dual function at the dual limit.

These properties can be analyzed by means of the penalty function. The purpose
of the present paper is to introduce the penalty map and use it to provide a unified
setting for relating properties (i)-(iii). Our analysis is carried out in a very general
setting, where the primal problem is formulated in a reflexive Banach space and
the dual problem in a Hilbert space. The structure of the augmented Lagrangian
function we use is similar to the one used in [1, 5-7, 10, 18], in which the augmenting
function o satisfies o(-) > || - ||, where || - || is the norm of the Hilbert space used in
the definition of the duality parameterization.

The manuscript is organized as follows. In Section 2 we state our primal-dual
problem and recall some preliminary material on augmented Lagrangians. More-
over, we present in this section a technical result (Proposition 2.6), which estab-
lishes main connections between primal and dual solution sets. In Section 3 we
introduce the penalty map E, and define exact and strongly exact penalty maps.
We illustrate these concepts in Examples 3.2 and 3.3. Moreover, we establish the
equivalence between property (iii) above and strong exactness of E (see Theorem
3.6). Dual localization results are established in Section 3.2. In this section we also
establish a connection between dual convergence of primal-dual methods and the
graph of the penalty map. We prove in Section 3.3 that E is a globally Lipschitz
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convex function, which is proper if and only if the dual solution set is not empty.
As a consequence of this fact, the well known property of a vector y supporting
an exact penalty representation (see [15, Definition 11.60]) becomes equivalent to
simply y belonging to dom (F) (see Remark 4). Section 4 is devoted to the appli-
cation of the new theory to establish primal and finite convergence of primal-dual
methods. We relate the penalty map E with a stopping criterion for these methods,
and establish minimal assumptions under which primal and finite convergence hold
(see Theorem 4.4). In Section 5 we recall the deflected subgradient algorithm and
relate its primal convergence with strong exactness of E. Finally, in Section 6 we
apply our results to an optimization problem with equality constraints. For this
problem, we prove that primal convergence of DSG is equivalent to exactness of E
(see Theorem 6.1).

2. Preliminaries

Let X be a reflexive Banach space, and H a Hilbert space. We denote by || - || the
norm in both X and H. The inner product of z,y € H is denoted by (y, z). We
consider the optimization problem

minimize p(z) subject to z in X, (1)

where the function ¢ : X — Ry := RU {400} is a proper (i.e., dome # ()
and ¢ > —o0) and weakly lower semicontinuous (w-lsc) function. We consider a
duality scheme by means of a dualizing parameterization for (1), which is a function
f:X xH—R:=R;sU{—00} that verifies f(z,0) = o(z) for all z € X.

Definition 2.1: (see [4]) A function o : H — R, is said to be a valley-at-zero

augmenting function if it is proper, w-Isc, and for every t > 0:

0(0) =0 and inf o(z) > 0.
©) lzl|>t (2)

The augmented Lagrangian function ¢ : X x H x R, — R corresponding to the
dualizing parameterization function f and the augmenting function ¢ is given by

w,y,r) = nf {f(,2) — (2,9) +r0(2)}. 2)

The dual function ¢ : H x Ry — R_ is defined as ¢(y,r) := infyex ¢(x,y,7). The
dual problem is stated as

maximize ¢(y,r) subject to (y,r) € H x Ry. (3)

We denote by Mp := infyex ¢(x) and by Mp := sup(y y)crxr, 9(y,7) the optimal
values of the primal and dual problem, respectively. The primal and dual solution
sets are denoted by P, and D, respectively.

The next definition has been used in [10, Section 5] and [18].

Definition 2.2: A function f: X x H — R, is said to be weakly level-compact,
if for all Z € H and for all a € R, there exists a weak open neighborhood V of z,
and a weak compact set B C X, such that

Lys(a)={zr e X: f(z,2) <a} CB, forallzeV.
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Remark 1: From now on, we only consider dualizing parameterization functions
which are proper, weakly level-compact, and weakly lower semicontinuous.
Next we summarize some basic results for our primal-dual pair.
Proposition 2.3:

i) The dual function q is concave and weakly upper semicontinuous (w-usc);
it) the function q(y,-) is nondecreasing for each fized y € H; in particular, if (y,c)
is a dual solution then (y,r) is a dual solution for each r > c¢;

ii1) Suppose that f is a proper, w-1sc dualizing parameterization function for problem

(1) and consider the induced dual problem (3). Assume that f is weakly level-
compact and that domq # (). Then there is zero-duality gap between the primal
and dual problems, i.e., Mp = Mp.

Proof: Item (i) follows from the fact that ¢ is the infimum of affine functions.
Item (1) follows from the fact that the augmenting function o is nonnegative. Item
(i7) is proved in [18, Theorem 3.1]. O

Remark 2: The augmented Lagrangians considered in [18, Theorem 3.1] are
generated by a function g(-, -) instead of (-, -). The prototype is still g(y, z) = (y, 2).
Although [18, Theorem 3.1] assumes weak lower semicontinuity of g (which is not
true in general for g(y,z) = (y, z)), its proof requires only lower semicontinuity
of g(y,-) with y fixed. This latter property holds for g(y,z) = (y,z) and then
Proposition 2.3 (iii) provides the desired zero-duality gap property. Proposition
2.3(iii) can also be deduced from [4, Theorem 3.2], which holds in a more general
setting.

Definition 2.4: Fix (y,c) € H x Ry and let @, o : X x H — R be defined by
Dy (@,2) = f(2,2) = (y,2) + co(2). (4)
Define the point-to-set mapping A : H x Ry = X x H as the argmin of ®(, .:
A(y, ¢) := argmin (%Z)(I)(W)(x,z) c X x H. (5)
Let Px(y,c) be the projection of A(y,c) onto X, namely,
Px(y,c) :={x € X : (z,2) € A(y,c), for some z € H}.

Analogously, we denote by Pg(y,c) the projection of A(y,c) in H.
The point-to-set mapping A induces a primal-dual method for problems (1),(3).

Definition 2.5: Let A: H x Ry = X x H be defined as in (5). A primal-dual
method induced by A for problems (1),(3) is any sequence {(yx, cx), (v, %)} in the
graph of A (i.e., such that (zy, zx) € A(yg, cx) for all k).

DSG, as well as many other variants of subgradient methods applied to the dual
problem (3), is a primal dual method in the sense of Definition 2.5.
For future reference, we note that

q(y,c) = @y (7, 2) if and only if (z,2) € Ay, c). (6)
We will also use that

<I>(y,c) (:Ev Z) > z’E]i-Ir,lzf'EX (I)(y,c) (xla Z/) = Q(y7 C)' (7)
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The next proposition summarizes the connection between Px(y, ¢), Py (y, c) and
the primal solution set P.

Proposition 2.6: Let P, and D, be as in Definition 2.2.

a) For each (y,c) € Dy, it holds that P, C Px(y,c) and 0 € Py (y,c).
b) If (y,c) € Dy then Py(y,t) = {0} for allt > c.

¢) If Py (y,c) = {0} then (y,c) € Dy and Px(y,c) = Pk.

Proof: (a) Consider z* € P.. By Proposition 2.3, Mp = Mp, and we can write
q(y,c) = Mp = Mp = ¢(z") = f(z%,0) = (y,0) + co(0) = D(, (z",0).  (8)

Hence (z*,0) € A(y, ¢), which in turn implies that * € Px(y,c) and 0 € Py (y,c).
Since x4 € P, is arbitrary, the result follows.

(b) Take t > c. Since (y, ¢) € D, it follows that (y,t) € D., by Proposition 2.3 (ii).
It follows from item (a) that 0 € Py(y,t). Take an arbitrary z € Pg(y,t). This
means that there exists x € X such that (x,z) € A(y,t) and then ®(, (v, 2) =
q(y,t) = Mp. On the other hand, a simple manipulation shows that

Mp = &,y (7,2) = @y oy (@, 2) + (t — c)o(2)
> q(y,c)+ (t —c)o(z) = Mp + (t — ¢)o(z).

Therefore o(z) = 0, because t > ¢ and o is nonnegative. As a consequence, z = 0
and then Pg(y,t) = {0}.

(¢) If Py(y,c) = {0} then every element in A(y,c) has the form (z,0), with x €
Px(y,c). Tt is enough to show that, in this situation, (y,¢) € D, and = € Pk.
Indeed, (z,0) € A(y, c¢) implies that

q(y,c) = ) (7,0) = p(z) > Mp = Mp > q(y, ).

The above expression readily yields (y,c¢) € D, and = € P,. Since x € Px(y,c) is
arbitrary we conclude that Px(y,c) C Ps. The reverse inclusion follows from (a),
and therefore Px(y,c) = Px, concluding the proof. O

The next example shows that the inclusion P, C Px(y,c) in Proposition 2.6(a)
may be strict.

Example 2.7 Consider the problem

min p(z) := @ + do,1)(2),

with optimal value Mp = 0 and P, = {0}. Take the parameterization function
given by

f(z,2) = |z — 2[ + d9,11(7) + 00,1)(2),
and the augmenting function o(z) = |z|. It follows that

q(u,c) = mi[(I)ll]{|z —z| + (¢ —u)z} = min{0, c — u}.
x,z€|0,

Direct calculations show that D* = {(u,c) € Rx Ry : ¢ > u}, so (t,t) € D, for
all t > 0. We claim that Px(¢,t) = [0,1] D Pi. In order to show this, note that = €
Px (t,t) if and only if there exists z € R such that 0 = Mp = q(t,t) = Q44 (7, 2).
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For this to hold, we must have
0=q(t,t) = Py (r,2) = |z — 2[ + o 11(7) + 0p,1)(2) + t|]z] =tz = |z — 2],

which yields z = z € [0, 1]. Hence Px(t,t) = [0, 1].

3. The Penalty Map

3.1. Main Properties
Consider the function E : H — R U {+o0} defined by

E(y) :=1inf{c > 0: (y,c) € D.}. 9)

We call E the penalty map for the primal problems (1)-(3). The infimum above is
+00 when the argument of the infimum in (9) is empty. Hence,

domE:={ye H : D, #0}.

Remark 1: Since the dual function ¢ is w-usc we obtain that (y, E(y)) € D, if
and only if y € dom E. Inasmuch D, is a convex set, it is easy to conclude that
the function E is convex. Moreover, the epigraph of E encapsulates information
on both primal and dual solution sets. Denote the strict epigraph of E by

(Spleig)(lng): {(116,*07) : ¢ > E(y)}. We have that:

(ii) If (y,c) € epis(F) then P, = Px(y,c),
(iii) P, C Px(y, E(y)).

All these statements follow directly from Proposition 2.6.

Definition 3.1: The penalty map F is ezactat y € dom (F) iff Px(y, E(y)) = Pk.
If for some y € dom (E) it holds Py (y, E(y)) = {0}, then E is strongly exact at y.

Proposition 2.6(c) shows that if E is strongly exact at y then it is exact at y.
This motivates our terminology. Next we present an example in which E is exact
at y but not strongly exact at y.

Example 3.2 Consider the following primal problem with ¢ : R — R:

In(z+1), if >0,

400, otherwise.

minimize ¢(z) := {

It is easy to see that P, = {0} and Mp = 0. Take o(z) = |z| and a parameterization
function f given by

In(x+1)+ 2, if z>0,z¢€]0,1],
Fla.2) = { b 01
400, otherwise.

From (2), the augmented Lagrangian is obtained as

l(z,y,c) =In(z+ 1) + min{c —y+ 1,0} + 870,00] ().
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Hence the dual function is

c—y+1, ife<y—1,

q(y,c) = .

0, ife>y—1.

Thus,
D* = {(yvc) : Q(yac) = MD = 0} = {(y,C) : min{c_y+ 170} = 0}
={(y,¢) : e>y—1}

Using now the definition of E we obtain E(y) = inf{c¢ > 0 : ¢ > y—1} =
max{0,y — 1}. Fix y = 1 € dom (E). We will show that Py (g, E(g)) = [0,1]. We
have that E(7) = 0 and we can write

Q(lv E(l)) = q(la O) = min(a:,z){f(xa Z) - Z} = mian[O,l]{Z - Z} =0,

Since the above optimal value is attained for every z € [0,1] and for z = 0, we
conclude that A(1, E(1)) = A(1,0) = {0} x [0,1]. In other words, Px(1,E(1)) =
{0} = P and Pg(1,E(1)) = [0,1]. Therefore E is exact but not strongly exact at
y = 1. Note that ¢ is not differentiable at any point of the form (y, E(y)).

In the next example the penalty map F is strongly exact at every y € dom (F).

Example 3.3 Consider the following primal problem

In(x+1)+1, if x>0,
400, otherwise.

minimize ¢(z) := {

Then the optimal set P, = {0} and Mp = 1. Let 0(2) = |2| and a parameterization
function f given by

In(zx +1) +exp(—=z), if x,2>0,
f(x,z>::{ o)+ exp(=2)
400, otherwise.

Using (2) and the definition of f, the Lagrangian becomes

l(z,y,¢) =In(x +1) + inflexp(—2) + (¢ — y)z},

for x > 0. Denote by 6(y, ¢) := inf,>o{exp(—2) + (¢ —y)z}. It is easy to check that

1 ifc—y>1,

. - J(e—y) (1l —-In(c—y)) ifl>c—y >0,
Q(yvc) _irzl%l@?vyvc) _9(y7c) N0 if c =y,
—00 ifc—y <.

Then D, = {(y,¢) : q(y,c) =1} ={(y,¢) : ¢ >y+1}. Also E(y) = max{y+1,0}.
It is not hard to check that and A(y, E(y)) = {(0,0)} for all y. In particular,
P(y,E(y)) = P, and Py (y, E(y)) = {Og}. Therefore E is strongly exact at every
y € dom (F). In this example ¢ is differentiable at (y, E(y)).

Next, we recall [15, Definition 11.60] and relate it with our setting.
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Definition 3.4: A vector y € H is said to support an exact penalty represen-
tation for Problem (1) if and only if for all ¢ sufficiently large ¢(y,c¢) = Mp and
argmin ye xl(z,y,c) = Pk.

Remark 2: The existence of y supporting an exact penalty representation is
equivalent to (y,c¢) € D, for some ¢ > 0. Therefore, in our setting, we have that y €
H supports an exact penalty representation if and only if y € dom (E). Moreover,
the value E(y) is the threshold for y, that is, the infimum of ¢ such that (y,c)
satisfies Definition 3.4.

From now on we make the following assumption on the augmenting function:
(Ap) o(z) >z Vze€H.

Remark 3: The analysis can easily be carried out for the case o(z) > b||z|| for
some b > 0. This would, however, change the Lispchitz constant obtained in Section
3.3 for E.

Examples of augmenting functions that satisfy (Ag) are listed below.

p if <1
i) qu(z) = =1, if {12 -7 witho<p<1<yq.
7 12114, otherwise,

i) H=R" op(z) = (X", |zi|*)¥, with k € N.

ili) oqp(z) = ||2]|9 + ||2]|P for each z € H, with 0 <p <1 <gq.

The following technical lemma has a crucial role in relating strong exactness of £
with differentiability of the dual function. Denote by B(y,e) :={z € H : ||z —y| <
e} the open ball of center y and radius € in H.

Lemma 3.5: Let (y,cy) € H x Ryt be such that (y,cy) belongs to int(domgq).
Then for each b > Mp there exist a weak compact set B C X x H and € > 0 such
that

0 # Ly(w,c) :=={(2,2) € X x H: ®y0)(x,2) <b} C B (10)

for all (w,c) € B(y,e) x (cy — €,¢y + €). In particular, A(w,c) # 0 for each
(w,c) € B(y,e) x (¢y —€,¢y + €), that is, there exists some (Z,2) € X x H such
that

q(w,c) = f(Z,2) — (Z,w) + co(Z).

Proof: Take (y,c,) € int(dom ¢) and suppose that B(y, ) x[cy—r,cy+r] C domgq
for some r € (0,¢y). Take € := r/2. Let us show that there exists a bounded set
B C X x H such that Ly(w, c¢) C B for all (w,c) € B(y,e/2)x[cy—¢, ¢y+e]. Suppose
by contradiction that this is not true. Thus, there exist {(yx,cx)} C B(y,e/2) x
[cy — €,¢y + €] and a sequence {(xy,z2x)} satisfying (zy, 2x) € Ly(yk,ci) for all
k € N and hlin [ (xk, 2)|| = o0. Let d := ¢, — r > 0, and recall that ®,, (7, 2) :=

f(z,2) = (w, z) + co(z), for (z,c) € X x Ry and z,w € H. It follows that

Dy cn) (Th> 26) = [T, 26) — (Yk, 28) + ko (z) < b for each k, (11)
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which implies

b> Py, oo (@, 26) = Prya)(@h, 28) + (Y — Yk, 28) + (e — d)o(2k)
(v, d) = llyr — ylll|z1]l + €0 (zx) (12)

> q(y,d

where we used the fact that ¢z > ¢, — ¢ = d + ¢ in the second inequality, and
o(-) > || - || and yx € B(y,5) in the last inequality. We obtain from (12) that
|zxll < 2[b — q(y,d)]/e := a. Therefore there exists a subsequence {z,} weakly
convergent to some z. Take o := b+a(||y||+¢). By the compactness assumption on
the sublevel of f (see Definition 2.2), there exists a weak neighborhood W of z and
a weak compact set B such that Ly (a) ={z : f(r,u) <a} C BforallueW.
In particular, since {zj,} is weakly convergent to z, we obtain z,, € W for all j
sufficiently large. Using the estimates above in (11) we conclude that x;, € Ly ()
for all j sufficiently large and therefore {xy,} is bounded. Hence {(x,,z2x,)} is
bounded, which is a contradiction with the fact that lilgnH(xk,zk)H = oo. This

completes the proof of (10). Since each function in the expression of @, (-,-) is
w-Isc, the last statement of the lemma follows from (10) and the fact that every
w-Isc function attains its minimum on a weakly compact set. O

In the next theorem we establish the equivalence between the differentiability of
the dual function ¢ at (y, E(y)) and the strong exactness of E. We will use the
following fact:

If z € Py(y,c), then (—z,0(z2)) € dq(y,c). (13)
Recall that the right-most inclusion can be equivalently written as

q(u, d) < q(y,¢) = (u—y,2) + (d = c)o(2),

for every (u,d) € H x Ry. We denote by O the null element of the Hilbert space
H.

Theorem 3.6: Let y € dom E be such that (y, E(y)) € int(domgq). Then the
dual function q is differentiable at (y, E(y)) iff E is strongly exact at y.

Proof: Suppose that ¢ is differentiable at (y, E(y)). Let us prove that
Py (y, E(y)) = {0}. Since (y,E(y)) € D, we obtain from Proposition 2.6 (a)
that 0y € Pg(y,E(y)). In order to show that Oy is the only element in
Py (y, E(y)), take an arbitrary z € Pg(y, E(y)). Thus there exists x € X such
that (z,2) € A(y, E(y)). By (13) (—z,0(2)) € 9q(y, E(y)). On the other hand,
(0g,0) € 9q(y, E(y)) because (y, E(y)) maximizes the concave function g. Since
q is differentiable at (y, E(y)), we conclude 9q(y, E(y)) = {(0g,0)} € H x R.
Therefore z = Oy and then Py (y, E(y)) = {Og}. In order to prove the converse
statement, suppose that F is strongly exact at y. The differentiability of g at
(y, E(y)) will follow from Lemma 3.5 and a well known representation formula for
the subdifferential of a convex function given by the maximum of convex functions.
Indeed, by Lemma 3.5, there exists a weak compact set B such that

0 7& {(mvz) : (I)(w,c)(xaz) < MP} C B,

for all (w,c) € B(y,e) x (E(y) —¢e,E(y) +¢€) and some 0 < ¢ < E(y). It follows
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that
q(w,c) = min{q)(w,c)(w,z) : (x,2) € B}.

We observe that for each (x,z) € B the function @, .y(7, z) (as function of (w, c))
is an affine function and its derivative at (w, c) is (—z,0(z)). Therefore, we obtain
from [17, Proposition 4.5.2] that the superdifferential of ¢ at (y, E(y)) is given by

9q(y, E(y)) = 0" {(=2,0(2)) : (x,2) € Ay, E(y)) for some x € X},

where ¢06%(Q) denotes the weak closure of the set @ C H x R. Since {0y} =
Pu(y,E(y)) = {# : (z,2) € A(y,E(y)) forsome =z € X}, we must have
(—z,0(2)) = (0g,0) for every (z,z) € A(y,E(y)). This fact, together with the
above expression now yields

9q(y, E(y)) = c0*{(0x,0)} = {(0,0)}.

Therefore ¢ is differentiable at (y, E(y)). This completes the proof. O

3.2. Dwual Localization results

The function @, ;) (z,2) (defined in (4)) is crucial for analyzing the map E and
the dual solution set. In particular, the following estimate will be useful. For each
y,w € H and ¢ € Ry,

D(y.0)(T,2) < Py et ffw—y|) (T, 2), forall (z,2) € X x H. (14)
Indeed,
Py (w,2) = fz,2) = (y,2) + co(z2)
= f(z,2) — (w,2) + (c+ ||w —y[)o(z) + (w —y, 2)
—[lw —yllo(z),

now using the definition of ® and Cauchy-Schwarz inequality we obtain

(I)(y,c)(xa z) < (I)(w,c+||wfy||)(x7 2:) + Hw - yH(”ZH - U(Z))v

and the result follows using (Ap).
Proposition 3.7 and its corollary can be seen as a “localization” result for the
dual solution set.

Proposition 3.7:  Take (y,c) € D.. Then (y + h,c+ ||h||) € Dy for all h € H.
Proof: Fix (y,c) € D,, and take h = w — y, then we have

Mp = Q(ya C) = inf (I)(y,c)(xvz) < (lxnf) (I)(w,c-&—Hw—yH)(l‘az) = Q(wac+ Hw - yH) < Mp,

(2,2)

in view of (14). Use (w,c+ ||w —y||) = (y+ h,c+ ||h||) for completing the proof. O
Corollary 3.8: Take (y,c) € Dy, and p > 0. Then

Ap:={(y+hc+p) e HxRy : [|h] <p} C D
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Proof: The result follows directly from Proposition 3.7 and Proposition 2.3 (ii).
g

We can use our localization results for connecting properties of dual sequences
with the graph of E.

Corollary 3.9: Consider a sequence {(uy,ty)} converging strongly to some
(u,t) € Dy. Assume that Py (ug,ty) # {0} for all k. Then t = E(a).

Proof: Take d := ¢ — E(u). Since (@,t) € Dy, d > 0 by definition of E. We must
show that d = 0. Suppose for the sake of contradiction that d > 0. By Proposition
3.7 applied to (y,c) := (u,E(u)) € Dy and h := u — u for each u € H, we have
that (u,t) € D, for t > E(u) + ||u — @||. Take k such that ||uz — @] < d/3 and
tr, > 1 —d/3 for all k > k. It follows that

2
= B@) + 5 2 B + s al +

St

tg >

Therefore, Propositions 3.7 and 2.6(b) imply that (ug,tx) € Ds and Py (ug,ty) =
{0} for all k¥ > k, which is a contradiction with the assumption. Thus d = 0 as
claimed. 0

3.3. Properties of E: more connections with D,

Define the map T : H x H — R, U {+o0} as
T(y,w) := E(y) + [[w —yl|.

We already mentioned the fact that F is a convex function. It follows that 7'(-, w) is
a convex function with dom (7") = dom (F) x H and T'(y,y) = E(y) for all y € H.
The function T is useful for proving that E is a Lipschitz continuous mapping.
First we use T' to characterize the set of ¢ > 0 such that (0,¢) € D,.

Corollary 3.10: The following statements ae equivalent.

(i) D, is nonempty,

(ii) dom (F) = H,
(i1i) dom (E) # 0.

In this situation, for each y € H we have that (0,t) € D, for allt > T(y,0).

Proof: (ii) implies (iii) and (iii) implies (i) are trivial from the definitions. We
proceed to prove (i) implies (ii). Fix (¢/,¢’) € D, and y € H. Using Proposition 3.7
with reference point (v, ¢) € D, and h := y—y' we conclude that (y'+h,d +| h||) =
(y,d + ||h||) € D,. This yields E(y) < ¢ + ||h|| and therefore y € dom E. Since y
is arbitrary, dom £ = H. We have proved that (i) implies (ii). In order to prove
the last statement, take any 0 # y € H = dom (E). Inasmuch (y, E(y)) € Dx,
Corollary 3.8 for h = —y yields

(y +h, E(y) + |[h[]) = (0,T(y,0)) € Ds,

using the definition of T'. This fact and Proposition 2.3(iii) complete the proof. O

Remark 4: In view of Corollary 3.10 and Definition 3.4, a point y € H supports
an exact penalty representation if and only if D, # ().
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We are now in conditions to show that whenever E is proper, it is globally
Lipschitz with constant at most 1. Examples 3.2 and 3.3 show that the maximum
constant value 1 may be attained.

Corollary 3.11: Ify € dom E then (w,T(y,w)) € Dy, Yw € H. Consequently,
E(w) < T(y,w) for all y,w € H. In this situation, E is a Lipschitz continuous
mapping in H with Lipschitz constant at most 1.

Proof: Fix y € dom E and w € H. Then (y, E(y)) € D, and using Proposition
3.7 for h = w — y and reference point (y, E(y)) € D., we obtain

(w, T(y,w)) = (w, B(y) + |w — yll) € D

Hence E(w) < T'(y,w) and therefore w € dom (E). This yields dom (E) = H. The
latter inequality and the definition of T yield

E(w) — E(y) < |lw -yl

Interchanging the roles of y by w we obtain E(y) — F(w) < ||y — w||. Therefore
|E(y) — E(w)| < ||y — w]| for any y,w € dom (E) = H, completing the proof. O

The following result can be seen as a characterization of exact penalty properties
in terms of the mapping T'. More precisely, E verifies an exact penalty property
at some y € H if and only if T'(-,y) verifies an exact penalty property at every
element of H.

Proposition 3.12: Assume that D, # 0. Then there exists y € H such that
Px(y,E(y)) = Px if and only if Px(w,T(w,y)) = P for every w € H,.

Proof: Note that Corollary 3.10 yields dom (F) = H. Assume first that
Px(w,T(y,w)) = P, for every w € H. Choosing w := y and using that
T(y,y) = E(y) we obtain Px(y,E(y)) = P.. In order to prove the converse
statement, assume that for some y € H it holds that Px(y, E(y)) = Ps. Corol-
lary 3.11 yields (w,T(y,w)) € D, for every w € H. In particular, we obtain
that P, C Px(w,T(y,w)), by Proposition 2.6 (a). It remains to prove that
Px(w,T(y,w)) C Pi. Let d := T(y,w) and x, € Px(w,d). Hence, there exists
2w € H such that (z,,2s) € A(w,d). Let ¢ := E(y) and z, € P,. By strong
duality (Proposition 2.3 (iii)) and inequality (14) we obtain

Mp = p(zy) = q(y, ¢) < P(y0)(Tws 2w) < Py et ffw—yll) (Tw; 2w) = q(w,d) < ]\4([), )
15

where the last equality follows from the fact that (x,z,) € A(w,d) and d =
¢+ ||w —y||. Therefore all the inequalities in (15) are equalities, which implies that

Q(yv C) = (I>(y,c) (l'w; Zw) = f(l'wa Zw) - <Z’wa y> + CU(Zw)a
that is, (xy,2w) € A(y,c) and thus z,, € Px(y,c). By assumption Px(y,c) =
Px(y,E(y)) = Pk, so that z,, € P,. Since x,, is an arbitrary element in Px(w, d),
we obtain that Px(w,d) C Pk, concluding the proof. O

4. The Penalty Map and Primal-Dual methods

In this section we relate the previous results with convergence properties of primal-
dual methods. We mentioned in the introduction that key properties of primal-dual
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methods are primal convergence and finite termination, which we define formally
below.

Definition 4.1: A primal-dual method induced by A has primal convergence if
and only if for every sequence {(zy, zk) € A(yk,ck)}, it holds that

(i) {xr} C X is bounded, and

(ii) every weak accummulation point of {zj} belongs to Pk.

We say that a primal-dual method induced by A has finite termination if and only
if it has primal convergence and the sequence {x} stops (i.e., it becomes constant)
after a finite number of iterations.

The results of this section are devoted to establish conditions under which a
primal-dual method induced by A has primal convergence or finite termination.
We also relate this properties with the penaly map E whenever possible.

Remark 1: The condition of strong exactness provides a stopping criterion for
the primal-dual method A. Indeed, if for some k we have that Py (yx,cx) = {0m},
then for every (xp,zr) € A(yk,cx) we will have zp € P, (by Proposition 2.6(c)).
Therefore, the method may stop here. With this in mind, it may be reasonable to
stop the method A at a point (xg,zr) € A(yk,cxk) such that zx = 0. This is the
situation for DSG, as we see in the next section. If A has this stopping criteron
and generates an infinite sequence {(yx, cx)} converging to some (y,c) € D, then
Corollary 3.9 yields ¢ = E(y). If E happens to be ezact at y, Proposition 2.6(c)
yields primal convergence of A. This is why exactness of E is a crucial property
for primal-dual methods.

The next proposition establishes assumptions under which A has primal conver-
gence.

Proposition 4.2:  Consider a primal-dual method induced by A, i.e., a sequence
such that {(xg, z1) € A(yk, cx)}. Assume that:

(i) {(yk,ck)} converges strongly to (y,c) € Dy,

(ii) {zr} has weak accummulation points.

In this situation, the following hold:

(a) If Px(y,¢) = Py then every weak accumulation point (if any) of {x} is a primal

solution.
(b) Every weak accummulation point of {z} belongs to Py (y,c).

Proof: (a) Let z be a weak accummulation point of {z;} and z a weak accummu-
lation point of {x;}. Assume that {z;,} and {zy,} are the corresponding weakly
convergent subsequences. Under the assumptions of the proposition, it follows that
(Yr,, 2x;) converges to (y,z). Using now the lower semicontinuity of both f (see
Remark 1) and o (see Definition 2.1), we obtain

Mp = q(y,¢) < f(z,2) — (g, 2) + ¢o(z)
< liHljinff(IEkj,ij) — Yk, » 2k,) + cr,0(2k,)

= liminf q(yx,, cx,) < Mbp,
L 59 Ck.

using the fact that (xy,,2x,) € A(yk,,ck,) in the second equality. The above ex-
pression yields (7, z) € A(y, ¢) and hence Z € Px(y,¢) and z € Py (y,c). Thus, (b)
is proved. If P, = Px(y,¢), then T € P, which completes the proof of (a). O
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Remark 2: The conclusions of Proposition 4.2 hold under any assumption en-
suring that (yg, zx) converges to some (y,z). We will show in Section 5 that the
deflected subgradient algorithm satisfies assumption (i) of Proposition 4.2.

Some primal-dual methods, like the one considered in [2], may not have primal
convergence. To overcome this, the authors of [2] introduced an auxiliary sequence
{Z1}, and proved that it converges to a primal solution. We consider the sequence
{Z1} in the next proposition, and prove that it has the stronger property of finite
convergence, in a much more general setting than DSG. The finite convergence
holds because for k sufficiently large, F(yy) is strictly less than the “penalty pa-
rameter” ¢ + 3, 8 > 0.

Proposition 4.3: Suppose that D, is nonempty, and assume that A generates an
infinite dual sequence {(yg,ck)} strongly convergent to a dual solution (y,¢). Fix
B > 0 and consider an auziliary sequence {Zy} such that T € Px(yg,ck + () for
each k > 0. Then there exists k such that Py (yg,cp + 8) = {Ou}. In particular 7j,
s a primal solution.

Proof: Suppose by contradiction that the conclusion is not true, that is,
Py (yk,cx, + B) # {0g} for each k > 0. Let {(ug,tx)} be defined by (ug,tx) :=
(yk, ck + B), which converges to (y,¢+ ) € D,. By Corollary 3.9 we obtain

E@f)=c+B>c (16)

On the other hand, since (7, ¢) € D, we have E(y) < ¢ by definition of £, which is a
contradiction with (16). Therefore there exists k such that Py (yz, c; +5) = {0n}.
The last statement follows from the latter fact and Proposition 2.6(c). O

The next proposition establishes primal convergence and finite termination when
{o(zx,)} converges to zero.

Theorem 4.4: Let {(zk, 2x) € A(yr,ck)} be a sequence generated by a primal-
dual method A which stops when zp = 0.

(a) Assume that the algorithm never stops and the following statements hold:

(1) {(yk,ck)} converges strongly to (y,c) € Dy, and
(ii) there exists a subsequence {o(zy,)} converging to zero.
Then A has primal convergence and {zy,} converges strongly to Og.

(b) If the algorithm stops, i.e., there exists k such that 2; = O0p, then x; € Py and

(y;.,¢i) € Ds. In other words, A has finite termination.

Proof: (a) First, note that ¢ = E(y). Indeed, this follows from Corollary 3.9, the
stopping criterion, and the fact that A generates an infinite sequence. Second, note
that (ii) implies that {zj,} is bounded. Indeed, if the latter is not true, then there
exists a subsequence of {2, } (which we still call {z;,} for convenience) such that
|zx,|| > 1. By Definition 2.1 there exists §; > 0 such that

0<0; < inf o(z) <info(z,) =0,
]| >1 j

using (ii) in the equality. Since the above expression entails a contradiction, {2, }
is bounded. We claim now that {2} converges strongly to Oy. Indeed, let 2 be
a weak accummulation point of {zj, }. For convenience we still denote by {z,} a
weakly convergent subsequence to 2. From (ii) and assumption (Ag), we obtain

0= lim o(z,) > lim [z, | > 0.
j—o0 j—o0
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Use now the weak lower semicontinuity of o and (Ag) to obtain

0= lim o(z,) > o(2) > |2 > 0.
j—oo
and hence Z = 0. The combination of these two facts implies that {z;,} converges
strongly to Og. By definition of A, we have that for every j the following holds:

(yk‘jﬁck’j) + <yk‘j? ij> - Ck?ja(zkj)

f(xk-j,ij) = q
< q(r,» cxy) + lluw, || 2, 1,

Taking limsup for j — oo and using upper semicontinuity of ¢, (i) and the fact
that {2, } converges strongly to Oy, we obtain

limsup f(zx,, zx,) < Mp. (17)

Jj—00

We claim now that {xy, } is has weak accummulation points. Indeed, by Definition
2.2 there exists a weak neighborhood V' of 0g such that the set Ly ;(Mp + 1) :=
{x € X : f(x,2) £ Mp + 1} is weakly compact for every z € V. Inasmuch {z, }
converges strongly to Oy (in fact, weak convergence would suffice here), there exists
jo such that z;, € V for every j > jo. Equation (17) now yields

{7k, }j>jo C Lv,p(Mp +1).

The weak compactness implies the existence of a weak accummulation point £ € X
of the sequence {xy, }. For simplicity we still denote by {z,} a subsequence weakly
convergent to Z. Combine the latter fact with the w-Isc of f, the fact that {2, }
converges weakly to Og, and (17), for concluding that

Mp = Mp > limsup f(z,, 2x,) > Uminf f(zx,;, 2x,) > f(2,0) = p(Z) > Mp,
j—o0

Jj—o0
(18)
which implies that A has primal convergence. This completes the proof of part (a).
In order to prove (b), note that A stops at iteration k if and only if z; = 0. For

k =k we have, by definition of A,
(x4, 21) = (74, 0) € Ay, cz)s
which, as in (a), yields
Mp > q(y;,, c;) = f(x;,0) = p(z}) > Mp.

Use now strong duality to conclude that z; € P, and (y;, ¢;) € D«. This completes
the proof of (b). O

Remark 3: From the proof of Theorem 4.4(a) we conclude that if {2} is weakly
convergent to zero and {o(zx)} has 0 as an accummulation point, then {zx} is
strongly convergent to zero.

5. Application to Deflected Subgradient Methods

We mentioned before that DSG is an example of a primal-dual method. DSG is
defined as follows: given a current dual iterate (ug,ci) € H x Ry, find (xg, 2;) €
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A(ug, c); the next the dual iterate is defined as

Yk+1 = Yk — SkRk; (19)
Cht1 = Ck + (e + sg)o(zk),

where €, s, > 0 are positive stepsizes. Note that the above update indicates that
DSG stops when z; = 0p. Therefore the results of the previous section, namely,
Theorem 4.4 can be applied to analyze DSG.

The DSG (studied, e.g., in [2, 3, 5-9, 12]) generates a sequence of dual values
{q(ug, ck)} which is strictly increasing and converges to the dual optimal value. Ac-
cording to the choice of s;, DSG may have primal convergence or finite termination

(see [5]). As in the convergence analysis of [5], we take the sequence of parameters
{er} in (19) as

€, = aiS,, where o := i%f ay >0, (20)

In [5], the authors prove that the dual sequence converges weakly to a dual
solution. This sequence, in fact, converges strongly, as we prove next.

Theorem 5.1: If D, # (), then the sequence {(yk,cx)} generated by DSG is
strongly convergent to a dual solution.

Proof: Using the update formulas ypi1 = yr — Sgzr and cpr1 = ¢ + (1 +
ak)sko(z), it follows that

ktj—1 htj—1 hj—1
ks —vell < D7 Ny —wll = > sillal < > sio(z).
1=k I=k I=k
ktj—1 ktj—1
Chj—ch= Y cyr—a= Y (a+1)s0(z)
1=k 1=k

As a consequence of theses estimates we obtain for all k,j € N,

g — ¢k = (14 a)llyrss — yell- (21)

By [5, Theorem 3.15], {(y, cx)} is weakly convergent to a dual solution. Therefore
{cr} C Ry is convergent. In particular {ci} is a Cauchy sequence. The estimate
(21) implies that {y} is also a Cauchy sequence and hence strongly convergent,
because H is a Hilbert space. Therefore {(yx,cx)} is strongly convergent to a dual
solution. O

The next proposition relates the exactness of £ and the primal convergence of
DSG.

Proposition 5.2:  Let {(yx, cx)} be an infinite sequence generated by DSG (i.e.,
according to (19)-(20)). Assume that

(i) {(yk,ck)} converges strongly to (y,¢) € Dy, with ¢ > ¢y, for all k, and

(i) there exists a subsequence {o(zx;)} converging to zero.

Then, the exact penalty map E is strongly exact at .

Proof: From Theorem 4.4 and Corollary 3.9 we know that {z,} converges
strongly to zero and E(y) = ¢. Assume that E is not strongly exact at g, so that
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there exists 0 # zZ € Py(y, E(y)). In particular, o(z) > 0. By antimonotonicity of
dq we have

((=2,0(2)) = (=2k,,0(2,)), (5, 0) = (yk, cx,)) <0,

which is equivalent to
(2, — 2,0 — yk,) + (0(2) = o(z,)) (€ — ;) < 0.

Using Cauchy Schwarz inequality and re-arranging the resulting expression we
obtain

(0(2) = o(z1))(@ = ex,) < 112 = 2,111 — wi I

The estimate (21) implies that || — yx, || < (14 a) (€ — cx,). Therefore

(0(2) = o(z1,))(E = e,) < |17 = 2, I(L+ @)~ (e ).

Since DSG generates an infinite sequence and 2, # 0 for all j, we must have
0 < ¢, <c for all j. Hence, the above expression simplifies to

(0(2) = oz,)) < 12 — 2, 11+ )"
Letting now j — oo and using (Ag) we obtain
12l < o(2) < JIZlIl(L + )~ < Izl

which is a contradiction. The proof is complete. O
The following result characterizes convergence of DSG in terms of the map F.

Corollary 5.3:  Let {(zg, 21)} and {(yk,cx)} be bounded sequences generated by
DSG. Suppose that {(yx, cr)} converges strongly to some (y,¢) € D, N int(domgq).
The following statements are equivalent:

a) There sequence {o(zx)} converges to 0;
b) the dual function q is differentiable at (y,¢);
c¢) the penalty map E is strongly exact at .

Moreover, under any of these statements, the sequence {z} converges strongly to
0 and every accumulation point of {xy} is a primal solution.

Proof: The last statement follows from (a), assumption (Ag), or from Theorem
4.4(a). Note also that the assumption (y,¢) € int(domg) implies ¢ > 0, since
domqg C H x R;. We proceed to prove the equivalences. Theorem 3.6 entails the
equivalences between (b) and (c). Proposition 5.2 shows that (a) implies (c). Hence,
it is enough to show that (c) implies (a). From Proposition 4.2, we know that every
weak accumulation point of {z;} belongs to Pr(y,¢). Since we are assuming (c),
we have that Py (y,¢) = {0} and thus we obtain that {z;} converges weakly to
0. We observe that since o is just w-lsc (our prototype of augmenting function is
o(-) = ||- ||, which is w-Isc but not weakly continuous), we cannot conclude yet that
(a) holds. Consider the following sequences

mg = f(zk, 2k) — (Yk, 2x) and qp := mg + cxo(zg), for all k.
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Since {yx} is strongly convergent to ¢y and {z;} is weakly convergent to 0, we
have {(yk, zx)} converges to 0. We know that {qx} converges to Mp (= Mp, the
optimal value). We claim that {my} also converges to Mp. Fix a subsequence
{mus, } convergent to m := liminfj my = sup,, infy>, my. We claim that m is finite.

Indeed,

m = liminfy my < limsupy, my = limsupy, f(zk, 2x) — (Yk, 2k)
= limsupy, gr. — cro(2) < limsupy g < Mp,

where we used usc of ¢ and strong duality in the last inequality. Take a subsequence

{xk, } weakly convergent to some 2. In particular {mj, } converges to m. From
weak lower semicontinuity of f and the fact that f(-,0) = ¢(-) we have

Mp < o(&) <liminf f(zg,,, 2k,,) = Wk, > 2k, ) = lHmmg,,

= limkinf my < limsup my, < limsup gy = Mp.
k k

Therefore {my} converges to m = Mp and hence our claim holds. Since {gx} also
converges to Mp and ¢ > 0, we obtain

qr —mg  Mp— Mp

0= klggo o(z) = leH;O o c =0
That is, {o(zx)} converges to 0, and then (a) holds. The proof is complete. O
6. Equality Constrained Problems
Consider the following equality constrained problem
min ¢(x) s.t. x € K,h(z) =0, (22)

where h : X — H is weak-to-weak continuous, ¢ : X — R is w-Isc, and K C X is
weakly compact. Consider the following equivalent extended real-valued problem:

min ¢(x) := () + dy(z), s.t.z € X,

where V :={z € K : h(x) = 0} and dy(z) = 0 iff z € V, dy(x) = oo otherwise.
Take an augmenting function o(-), and the canonical dualizing parameterization
function given by

) (=) if z € K and z = h(z),
fle2) = {OO, otherwise. (23)

Y(x) — (y, h(z)) + co(h(z)) if r € K and z = h(z)
o0 otherwise,

(24)
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which yields the following explicit formula for the augmented Lagrangian function

og.c) = {fsm) — (y, h(x)) + co(h(z)) ek,

otherwise.
The dual function induced by this augmented Lagrangian is

a(y,c) = inf {$(z) — {y, h(z)) + co(h(@))},
and the dual problem is

max ¢(y,c) s.t. (y,c) € H xR4. (25)

It is not difficult to see that, under the assumptions of this section, the canonical
dualizing parameterization function defined in (23) is weakly level-compact.
Defining M (y,c) as M(y,c) = {x € K : l(x,y,c) = q(y,c)}, it follows from (24)
that the set A(y,c) defined in Section 2 becomes

Aly,c) = {(z,h(z)) : . € M(y,c)}.
Hence,
Px(y,c¢) = M(y,c) and Py(y,c) ={h(z):x € M(y,c)}. (26)

Remark 1: In this setting, Py (y,c) = {0} < Px(y,c) = P, that is, the dual
penalty map FE is exact if and only if it is strongly exact. Indeed, in view of
Proposition 2.6(c), if E is strongly exact then E is exact. Assume now that E
is exact, that is, Px(y,E(y)) = P.. Let z € Py(y,E(y)). Using (26) we have
that z = h(x), for some z € M(y, E(y)) = Px(y,E(y)) = Pi. Since x € P,, it
follows that h(z) = 0, which implies that z = 0. Since z is an arbitrary element in
Py (y, E(y)), it follows that Py (y, E(y)) = {0}, that is, E is strongly exact.

Combining Remark 1 with Corollary 5.3 and other previous results we obtain the
following theorem.

Theorem 6.1: Consider the sequences {(yk,cx)} and {zy} generated by DSG
applied to the dual problem (25). Suppose that {(yk,cr)} converges strongly to some
(g,¢) € D, Nint(domq). Then the following statements are equivalent:

a) The dual function q is differentiable at (y,¢);

b) The dual penalty map E is exact at y;

¢) The sequence {h(xy)} converges strongly to 0;

d) Every weak accumulation point of {xy} is a primal solution.

Proof: Under the hypotheses of the theorem, Corollary 3.9 yields that FE(y) =
¢ > 0. The sequence {z} has weak accummulation points because it is contained
in the weakly compact set K. From Remark 1 and Theorem 3.6 we conclude the
equivalence between (a) and (b). Let us prove now that (b) implies (c). From
Remark 1 and part “(c) implies (a)” of Corollary 5.3, we have that {o(z;) =
o(h(zy))} converges to 0. Combining this fact with assumption (Ag) we obtain (c).
Let us prove now that (c¢) implies (d). Let & be a weak accummulation of {z}
and still denote by {xx} a subsequence weakly convergent to z. Use the fact that
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{h(z))} converges strongly to zero to conclude that

Mp > limsupy, q(yy, k) = limsupy, f(zk, h(@k)) = (ye, (k) + ceo(h(@k))
> lim infy, f(mk, h(.%‘k)) — <yk, h(l’k)> + CkO'(h({L‘k))
> liminfy, f(zg, h(xk)) — (Yr, h(zk)) + liminfy cpo(h(zy))
> f(£,0) = o(&) = Mp,

and hence & € Py, as wanted. Now we only need to prove (d) implies (a). Assume
that (d) holds. We show first that (d) implies that {h(x)} converges weakly to
zero. Indeed, since {z}} has weak accummulation points and h is weak-to-weak
continuous, the sequence {h(zy)} has weak accummulation points. We claim that
0p is the only weak accummulation point of {h(z)}. To prove the claim, let z be
a weak accummulation point of {h(x)}, and take a subsequence {h(zy,)} weakly
converging to z. Since {zy,} is bounded, it has a weak accummulation point Z.
Denote still by {xr,} the subsequence weakly converging to Z. The weak-to-weak
continuity of h yields

z = weak — lillrn h(zk,) = h(z) =0,

because ¥ € P, by (d). Hence z = 0 and hence {h(xj)} converges weakly to
Og, as claimed. We claim now that liminfy, f(x, h(xg)) > Mp. Indeed, denote by
L := liminfy, f(zk, h(zg)) and assume that L < Mp. Then there exists § > 0 such
that L < Mp — . From the definition of liminf this implies that there exists a
subsequence {xg, } such that

f(wkmh(xkl)) < MP — 9.

Without loss of generality we can assume that {z, } converges weakly to Z, which
by (d) belongs to P,. Altogether,

Mp = f(#,0) < liminf f(zg,, h(zy,)) < Mp =0,

a contradiction. Hence we must have liminfy f(xg, h(zx)) > Mp, as claimed. Now
we can write

0 < limsupy, cxo (h(zy)) = limsupy, q(yk, k) — f(zx, h(zr)) + (Yr, h(2r))
< limsupy, q(yk, cx) + limsupy, [~ f(zk, h(2x))] + lim supy (ye, h(zk))
< Mp—Mp=0,

where we used the fact that {h(xy)} converges weakly to O in the last equality. The
above expression yields limy cyo(h(zk)) = 0. Because ¢ converges to E(y) = ¢ > 0,
the sequence {o(h(zy))} must converge to zero. Using now Corollary 5.3 (part (a)
implies (b)), we obtain (a). O

7. Final Remarks

In this paper we introduce a penalty map and relate its properties with exact
penalty representation of a general augmented Lagrangian scheme. We show that
primal convergence properties of subgradient type methods applied to the duality
scheme via general augmented Lagrangian, under some mild assumptions, are di-
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rected related to strong exactness of the exact penalty map and differentiability of
the dual function at the dual limit point.

Acknowledgements

Jefferson G. Melo was partially supported by Procad-UFG/UNB/IMPA.

References

[1] R. S. Burachik, On primal convergence for augmented Lagrangian duality, Optimization. 60
(2011), pp. 979-990.

[2] R.S. Burachik, R. N. Gasimov, N. A. Ismayilova and C. Y. Kaya, On a modified subgradient
algorithm for dual problems via sharp augmented Lagrangian, J. Global Optim. 34 (2006),
pp. 55-T78.

[3] R.S. Burachik, A. N. Iusem and J. G. Melo, A Primal Dual Modified Subgradient Algorithm
with Sharp Lagrangian, J. Global Optim. 46 (2010), pp. 347-361.

[4] R. S. Burachik, A. N. Iusem and J. G. Melo, Duality and Ezact Penalization for General
Augmented Lagrangians, J. Optim. Theory Appl. 147 (2010), pp. 125-140.

[5] R. S. Burachik, A. N. Tusem and J. G. Melo, An Inexact Modified Subgradient Algorithm for
Primal-Dual Problems via Augmented Lagrangians, (submitted).

[6] R. S. Burachik, and C. Y. Kaya, A Deflected Subgradient Method Using a General Aug-
mented Lagrangian Duality with Implications on Penalty Methods, Variational Analysis and
Generalized Differentiation in Optimization and Control, special issue in honour of Boris
Mordukhovich. Springer Optimization and Its Applications 47 (2010), pp. 109-132.

[7] R. S. Burachik, and C. Y. Kaya, An augmented penalty function method with penalty pa-
rameter updates for nonconvez optimization, Nonlinear Anal. 75 (2012), pp. 1158-1167.

[8] R. S. Burachik, and C. Y. Kaya. An update rule and a convergence result for a penalty
function method. J. Ind. Manag. Optim. 3 (2008), pp. 381-398.

[9] R.S. Burachik, C. Y. Kaya, and M. Mammadov. An inezact modified subgradient algorithm
for nonconvez optimization, Comput. Optim. Appl. 45 (2010), pp. 1-24.

[10] R.S. Burachik and A. M. Rubinov. Abstract convezity and augmented Lagrangians, SIAM J.
Optim. 18 (2007), pp. 413-436.

[11] F. H. Clarke, Optimization and Nonsmooth Analysis, STAM , New York, 1990.

[12] R. N. Gasimov. Augmented Lagrangian duality and nondifferentiable optimization methods
in nonconvezr programming. J. Global Optim. 24 (2002), pp. 187-203.

[13] X. X. Huang and X. Q. Yang. A unified augmented Lagrangian approach to duality and ezact
penalization, Math. Oper. Res. 28 (2003), pp. 533-552.

[14] C. S. Lalitha. A new augmented Lagrangian approach to duality and exact penalization. J.
Global Optim. 46 (2010), pp. 233-245.

[15] R. T. Rockafellar and R. J.-B. Wets. Variational analysis, Springer, Berlin, 1998.

[16] A. M. Rubinov and X. Q. Yang. Lagrange-type functions in constrained non-convez optimiza-
tion, Applied Optimization Vol. 85, Kluwer Academic Publishers, Boston, MA, 2003.

[17] W. Schirotzek. Nonsmooth Analysis, Springer, Berlin, 2007.

[18] Y. Y. Zhou and X. Q. Yang. Duality and Penalization in Optimization via an Augmented

Lagrangian Function with Applications, J. Optim. Theory Appl. 140 (2009), pp. 171-188.



