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A New Three-Term Conjugate Gradient Method for Solving the Finite
Minimax Problems

Yue Hao?, Shouqiang Du?, Yuanyuan Chen?
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Abstract. In this paper, we consider the method for solving the finite minimax problems. By using the
exponential penalty function to smooth the finite minimax problems, a new three-term nonlinear conjugate
gradient method is proposed for solving the finite minimax problems, which generates sufficient descent
direction at each iteration. Under standard assumptions, the global convergence of the proposed new
three-term nonlinear conjugate gradient method with Armijo-type line search is established. Numerical
results are given to illustrate that the proposed method can efficiently solve several kinds of optimization
problems, including the finite minimax problem, the finite minimax problem with tensor structure, the
constrained optimization problem and the constrained optimization problem with tensor structure.
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1. Introduction

The finite minimax problem is one of the most important research topics in the field of optimization
research[1-7]. This kind of problem is also an important nonsmooth optimization problem, which is widely
used in engineering design, economic decision-making, game theory, nonlinear programming problems
and multi-objective programming problems (such as [8-10] and the references therein).

The general form of the finite minimax problem is

minger:  F(x), F(x) = maxiz,..m fi(x), (1.1)
where fi(x) : R" — R are continuous differentiable functions.

It is important to design an efficient algorithm to solve the finite minimax problem. As far as we
know, many well-established methods are used to solve the finite minimax problems [1-9, 11]. Such
as in [1], the researchers showed that they could formulate the conventional nonlinear programming
problem as an unconstrained minimax problem. In [2], the researcher proposed an effective method to
solve minimax problems referred to the aggregate method. A similar approach has been described in
[3] with constructing a penalty function. By constructing an interval extension of adjustable entropy
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function and some region deletion test rules, the researchers presented a new interval algorithm in [4].A
truncated aggregate smoothing Newton method was presented for solving minimax problems in [5].In [6],
the researcher concerned on the smoothing method to solve the minimax problems. The researchers gave
a smoothing FR conjugate gradient method for solving minimax problem in [7].
By the above literatures, we know that penalty function plays a very important role in solving the finite
minimax problems. The form of the exponential penalty function proposed in [11] is
m g i (x)
1
g(x, t) = tlnzf exp(—iL ), (1.2)
i=

where ¢ is the penalty parameter, g;(x) are continuous differential functions.
For the finite minimax problem (1.1), we can transform it into a smooth unconstrained optimization
problem, which can be showed as

min F(x, t). (1.3)

In (1.3), F(x, t) is a differentiable function defined as
= Vo fi)
F(x,t) =tl —
(6)= i} exp),

where t > 0 is a penalty parameter.

For three-term conjugate gradient methods [12-22] and the related methods [23-26] posse low memory
requirement and simple implementation, conjugate gradient methods are often used for solving uncon-
strained optimization problems. Recently, many researchers have presented kinds of three-term conjugate
gradient method for solving the unconstrained optimization problems.Hence, we consider using three-term
conjugate gradient method to solve the finite minimax problems. This is also one of our motivations of this
paper. On the other hand, tensor optimization problem is a new proposed optimization problem(one can
see [27-33] and the references therein). In particular, the finite minimax problems with the tensor structure
have not been considered. Therefore, we will study the finite minimax problems with the tensor structure
in this paper. And this is the other motivation of this paper. Now, we give the finite minimax problems
with the tensor structure.

Throughout this paper, we denote A as an m-th order n-dimensional tensor. A = (4, ;..,), Where
iy, € Rfor 1 <iy,ip...i,, < n. We denote T),, as the set of all real m-th order n-dimensional square
tensors. For a tensor A € T, ., x € R", Ax"™! is a vector, whose i-th component is

n

m—1\ __ .
(ﬂx )1' = Z Aiiy . iy Xiy " Xiys 1= 1, 2, oo n.

ip,eesim=1

For symmetric tensor A, we know that (Ax"!) = (m — 1)Ax"2, where Ax"~? denotes an n X n matrix,
whose (i, j)-th component is defined as

n

(ﬂx’”_z)ij = Z Aijis...igXiy "+ " Xipys i,j =1,2,...,n.

i3 =1
Denote
Hi(x) = Ax™ - x| -b, i=1,2,...,1, (1.4)
where A’ is an m-th order n-dimensional tensor, b’ is an n-th dimensional vector. The j-th of (1.4) is

Hix) = (AN = b, j=1,2,.n
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It is obviously that Vx2 + t — |x| as t —> 0. ki(x) can be converted to
Hx,t) = AX" = N2+, i=1,2,...,1

max{l (x, 1), iy (x, 1), . .., by, (x, D)},

B n (Ax™ ) - /x? +t— bj.
R (x,t) = tlnz exp ; ,

j=1

by (1.2), it can be defined as

where t > 0 is a penalty parameter.
For 3 5 5
maxd{h' (x, t), /> (x, 1), ..., B (x, 1)},

similar to (1.3), we can transform the finite minimax problem with tensor structure into a smooth uncon-
strained optimization problems (1.3), F(x, t) in (1.3) can be defined as

! 7i
E(x,t) = tanexp(@). (1.5)
i=1

The structure of the following paper is organized as follows. In Section 2, we propose the new three-term
conjugate gradient method with Armijo-type line search, and use it to solve the finite minimax problems
and the finite minimax problem with tensor structure.Under some wild assumptions, we prove the global
convergence of the proposed method.In Section 3,we report some numerical results for some well-known
finite minimax problems, the minimax problem with tensor structure, the constrained optimization problem
and the constrained optimization problem with tensor structure to show the effectiveness of the proposed
method. In Section 4, we complete this paper by drawing some conclusions.

2. New three-term conjugate gradient method

In this section, the new three-term conjugate gradient method with Armijo-type line search is proposed.
We also give the convergence analysis of the proposed method.

2.1. New three-term conjugate gradient method for smooth case

The unconstrained optimization problem

min f(x),
where f : R" — R, and the gradient of f is available. Denote g is the gradient of f, g is the function value
of g at x;.
The iterative process of the nonlinear conjugate gradient method is given by xx41 = xx +aidi, k =0,1,...,
where the step length a; can be obtained by line search, and the search direction is defined by

d = —Gk, ifk = O,
kT —gk t ﬁkdk—ll if k> 0.

There are many well-known conjugate gradient methods, such as [12-26, 34—42]. In [12], the iterative
formula of three-term conjugate gradient method is



Y. Hao et al. / Filomat 35:3 (2021), 737-758 740

Xis1 = Xg + dy,

where

g, if k=0,
%=\ plog + Bpe + Bg k>0
ﬁkok + ﬁkpk + ﬁqu/ 1 > 7

ok, px and g are directions and B;, f7 and 7 are parameters.

Based on the above methods,we give a new three-term conjugate gradient method with Armijo-type
line search.

The direction is generated by

4o = | Bro* Bipit Bl k> 0& |gTdl| > Alldilllgill 21
—Jk, otherwise, '
where A € (0, 1), the parameter ‘8;( is defined by
gTdk—l gTdk_l
Br=l+p———  B=ns RS f=— 22)
§-1%k-1 llgi-ll
and
0k =gk, Pki=dk-1, Gk = Yr-1, (2.3)
where .
DY _ ||!7k||2 PRP — gkyk—l
o deaed x 195117

and k-1 = gk — g1, {Vikh=o is a decreasing sequence satisfying limy_,, yx = 0. The step length a; satisfies
the following conditions

T |ngdk| .
ay = max{c’ , j=0,1,2,---}, (2.4)
j x|
FOo + ardi) — f(x) < —0a2ldill, (2.5)

where 6 > 0,0 € (0,1), 7 > 0.
Now, we give the new three-term conjugate gradient method.
Algorithm 2.1
Step0. Choose constants 6 > 0, 0 € (0,1), T > 0, A € (0,1), € > 0, an initial point xy € R", compute gy, let
do = —4o-
Stepl. If ||do|| < ¢, stop; otherwise, go to Step 2;
Step2. Compute di = oy + Bipx + Bqx from (2.1), if |g;dk| > Alldillllgxll, go to Step 3; otherwise, let di = —gy,
go to Step 3;
Step3. Determine ay satisfying (2.4) and (2.5);
Step4. Get the next iterate xx41 = X; + aidy, and compute fiy1 and gq;
Step5. If ||di|| < &, stop; otherwise, go to Step 6;
Step6. Letk = k + 1, go to Step 2.
Next, we will establish the global convergence of Algorithm 2.1, which need the following standard
assumptions:
(A1) The level set L(xp) = {x € R"|f(x) < f(x0)} is bounded.
(A2) The gradient of objective function f is Lipschitz continuous on the open bounded convex set Q) of
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L(xo), i.e
lg(x) = gl < Lallx = yll, Vx,ye€Q,

where L; is the Lipschitz constant.
From Assumption (Al) and (A2), it can be obtained that there exists a constant I' > 0, subject to

llg@oll < T. (2.6)
From Assumption(A2), we also have

Yl < Lyoelldill- (2.7

Similar to [12],we get the following lemma.
Lemma 2.1 Let di be generated by Algorithm 2.1. Then

gr d = —llgel. (2.8)
Proof. From (2.1)-(2.3), we have

Ik cd = gk ﬁllok + ﬁipk + ﬁi’%)

9 9 Gk
(1+yky$d7 gl VT g,fdkl
T
T Yk 1 9i %1 1
i k-1 i Y1
lgeal?”* gl
= —[lgll? < 0.

Lemma 2.2 Suppose that Assumption (Al) and (A2) hold, we have

(9 dx)? |ng||
Z i I® Z IldeI

k>0 k=0

Proof. Firstly, we prove that there exists a constant ¢; > 0 such that

|7 di|

>k 1 vk >o0. (2.9)
(il

Now,there are two cases.

Td Td
Case(i) When ay = 1——— ‘ I k. , we have ay > T|gk—§|,
el Il
T

Case(ii) When ay, < 7 i
llill

Yk > 0, let ¢; = 7, then (2.9) holds.

> it follows that o lay is contradict with (2.5). So, we have

Flr + 0 awdy) — f(xx) > —6( ag)?lldil > (2.10)

By Assumption(A2), we know that there exists £ € (0, 1) such that
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fO+ 0 and) = f(xi) = 0 g (e + Eo~ i)y
= o argy dic + 0 g (e + Eo7 i) — g(xi)]" di
< 0‘1akgzdk + o0 Yoydi Ly Eo ayedy
= 0 aygi di + Lio 2|l

Combined with the above inequation and (2.10), we obtain that

o |g7d
6+ L ||dyl?

oy >

o
Denote ¢ = mi —_— 9).
enote ¢ = min{r, 51 Ll}, then we get (2.9)

From (2.5), Assumption (Al) and (A2), we know that

5 Rl < oo.

k>0

By (2.8) and (2.11), we get

k>0 k>0

We finish the proof of this lemma. O

Lemma 2.3 Let {x;} is the sequence generated by Algorithm 2.1, then

I}im alldill = 0.

Proof. By (2.5), we have
Y P < oo.
k=0

Then
lim ad,|f =0,

ie.,
Iim ay||d]| = 0.
k—o0

We get this lemma. O

Lemma 2.4 Let {x} is generated by Algorithm 1. If
Y di = Allgxlllldy]]

and ¢ > 0, for Yk,we have
lgell > e.

Then, there exists a constant M > 0, satisfies
Ildill < M.

Z (!];;rdk)z _ Z ||9k||4 <o
el el

742

(2.11)

(2.12)

Proof. For convenience, we denote I = {klk > 0& |g7d?| > Alldllllgell}. From (2.1), (2.2), (2.3), (2.6) and (2.7),

the following inequation holds for any k € I:
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T T T
! DY )gk ykfl‘ ‘91( dk*1|
ldell < {1+ yk ‘ lgell + vie |87 | ldk=1ll + k1]l + =1l
Y1k " gl Nl el
g7 di llglI” lgilllyil
< llgell + ykwng;{n + il + = ——— s
|yT di] AT yi| [
. ||gk||||dk_1||”y |
- 5 Yk-1
l1g-11?
<l + lgePldial NPl 2Ll gillate-1 i
= RV A gl ™ Allgllid ] 7P
I? r )
<T'+ ZVkE + 2L ;lldk—lﬂ

=T+ Y + Vielldk-1ll,
A I? . r
where Y41 = 2y Ve = 2L1a g”dk—l”-
From (2.12), we have
kl_im alldill = 0

and
]}im Yk =0.

Hence, there are A; € (0,1), Az € (0,1), and integer k1, k such that for k > ky, there exists Y41 < Ay, fork > k,
there exists Y4 < A, respectively.

Taking ko = max{ki, k2}, A = max{A1, Az}, then, for any k > ko, we have y4; < A and y%, < A. Therefore,
we get
ldkll < T + Y1 + Vielldill
<T+ A+ Allde_l
SA+AZ++ A L TA + A+ A%+ -+ A 1 AR g

< ! r ! d
_l—A+ m*‘” xoll-

Denote
1 1
M = maxflids |, Idall, -+ Idholl, 7= + T 7= + ol
We have
ldill < M.

For any k ¢ I, we also get
ldkll = llgell < T =: M.

O

Theorem 2.1 Suppose that Assumptions (A1) and (A2) hold, we have

lim [lg¢l = 0.
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Proof. From Lemma 2.4, we have

llgell* (g7 dk)
M2 <
Z‘ Igel? Z lldell® Z‘ lldell®

k=0

Then, we have limy_, ||gkll = 0. The proof is completed. [J

2.2. New three-term conjugate gradient method for solving the finite minimax problems

In the following of this subsection, we use the proposed method to solve the finite minimax problems.
Denote §(xx, tx) as the gradient of E(x,t) at x, and e]T is the j-th row of the unit matrix I. For any ¢ > 0,
from (1.5), we get

_ _ (9F(x,t) 9F(x,1) OF(x, t)
VxF(Lt)-( S o T ),

and

I

waw @mn’
Y 1exp[ln21 1exp[ ] Z;’_lexp[ " H

E el 222)

V.E(x, t) =

where

i=1

i I (x £) , X;
. exp[ ] (ﬂ’x””l); " —
=1

2t
i

Now, we give the new smoothing three-term conjugate gradient method for solving the finite minimax
problems.
Algorithm 2.2
Step0. Choose constants T > 0, 71 > 0,0 € (0,1), A € (0,1), 0 > 0, 01 € (0,1), ¢ > 0. Choose an initial point
(x0, tp), compute go, let dg = —go;
Stepl. If ||dy|| < ¢, stop; otherwise, go to Step 2;
Step2. Compute dy = ﬁkok + ﬁkpk + ﬁqu from (2.1), if |gTdk| > Alldillllgell, go to Step 3; otherwise, let dy = —gy,
go to Step 3;
Step3. Compute «y satisfies

|9k dk|
ay = max{o R
j Ikl

Flxi + audy, te) — F(xi, ) < =002\l

j:0/1/2/"'}/

Step4. Get the next iterate xy1 = x¢ + axdy, and compute y41(x, t) and Gii1;
Step5. If ||di|| < ¢, stop; otherwise, go to Step 6;
Step6. If ||V F(xir, bl > yaty, let traq = t; otherwise, let tiyq = o1t;
Step7. Letk =k + 1, go to Step 2.
The following theorem give the convergence of the new smoothing three-term conjugate gradient
method.
Theorem 2.2 Suppose that F(-,f) is a smoothing function of F(-,t). If for every fixed t > 0, F(-, t) satisfies
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Assumption (Al) and (A2), and {xy} is generated by Algorithm 2.2, then

likm inf ||V F(xgs1, t)ll = 0.

Proof. Denote K = {klty+1 = o1t¢}. Assume K is finite, there exists an integer k such that
IV E(xr, i)l = outy,  for all k> k. (2.13)
Let fx = t; = £, (1.3) can be converted to solve
in F(x, F).
min F(x, 7)

From Theorem 2.1, we have
likm inf ||V F(xi, Bl = 0,

which is contradicted with (2.13). Hence, we get Kis an infinite set. So, limy,« tx = 0. Taking K = {ko, k1,---},
where ky < k1 < ---. Then, we have

lim inf||Vxl:"(xki+1, tki)” < o7 lim t, = 0.
1—00 1—00

O

3. Numerical results

In order to show the effectiveness of the proposed method, four types of the finite minimax problems are
considered in this section. We further report some numerical results, which are the numerical comparisons
of our method with the smoothing Fletcher-Reeves conjugate gradient method (SFR)[7] and fminunc in the
MATLAB tool box. We list some tables and figures to show the numerical results.

3.1. The finite minimax problem

In this subsection, we use the test problems taken from [3]. We define

Yk = U5 sk

where k is the number of iterations. The parameters are taken as follows:
e=10"°,A=0.1,6;=10"%.=0250=03,6=09,7=0.7,01 =05,y =05, tr = 2.

We choose ||V E(xt, t)]| < € as the terminate condition. And we give the numerical results in Table 3.1,
where n, m and iter is denoted the number of variables, the number of functions and the iterations of the
algorithm, respectively. Let A(h) = |h(xx) — h(x")|. We also give the numerical results in Figures 3.1-3.5. In
addition to SFR, Algorithm 2.2 is also compared with fminunc, we can find that Algorithm 2.2 has much
smaller error than SFR, and the fminunc can only solve Examples 3.1-3.2. From Table 3.1, Figures 3.1-3.5,
we can see that our method is effectively to solve the finite minimax problems.

Remark 3.1. In addition to SFR and fminunc, we also compared with HSM[23], which is also efficient for solving
unconstrained optimization problems proposed recently.We find out that HSM is very sensitive to its parameters
when solving unconstrained optimization problems after smoothing with t. We will do more research in the future.

Example 3.1 Crescent [3].
h(x) = max{x? + (0, = 1)* + 2, =1, =22 — (1, = 1)* + 1 + 1),
n=2h(x*)=0,x =(-1.5,2).
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Example 3.2 Mifflin 1 [3].
h(x) = —x1 + max{x? + x — 1,0},
n=2,h(x*)=-1,xy =(0.8,0.6).

Example 3.3 Mifflin 2 [3].
h(x) = —x1 +2(x3 + x5 — 1) + L.75 max{+(x] + x5 — 1},
n=2hx")=-1,x = (-1,-1).

Example 3.4 Hald-Madsen 1 [3].
h(x) = max{=10(x, — x%), +(1-x1)},
n=2h(x)=0,x =(1.21).

Example 3.5 Maxq [3].
h(x) = max(x2),
n=20h(x)=0,x=(@1,...,10,-11,...,-20).

Table 3.1: The numerical results for Examples 3.1-3.5

problems n m iter A(h)
By Algorithm 2.2
Crescent 2 2 282 4.2903e — 06
Mifflin 1 2 2 79 1.0577e — 05
Mifflin 2 2 2 223 6.8712¢ — 06
Hald-Madsen 1 2 4 161 1.0577e — 05
Maxq 20 20 193 4.5712e — 05
By SFR
Crescent 2 2 9 0.3906
Mifflin 1 2 2 29 0.0014
Mifflin 2 2 2 18 0.0606
Hald-Madsen 1 2 4 78 0.0873
Maxq 20 20 115 1.1428¢ — 05
By fminunc
Crescent 2 2 \ 0.3571
Mifflin 1 2 2 \ 0.2
Mifflin 2 2 2 \ \
Hald-Madsen 1 2 4 \ \
Maxq 20 20 \ \

746
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Cresent
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—— Algorithm 2,2
351 SFR ]
3 = -
I
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925 ]
©
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2,0
o 2 1
=
.
(0]
a15 ]
[e]
1 j& b
0.5 \
%
0 W
0 50 100 150 200 250 300
iterations

Figure 3.1: The numerical results for Example 3.1

Mifflin 1

T T T

—%— Algorithm 2,2
25+ SFR B

objective function
- o
: :
. .

o
[$]
T
.

1 TTETLAA L0000 L AMAIAA A M AANA M AAAAAANAAMAAAMAAAANMAAAA M ANAARAAAAA AN

0 10 20 30 40 50 60 70 80 90
iterations

Figure 3.2: The numerical results for Example 3.2
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Mifflin 2
35;¢ . . : ; ;
—— Algorithm 2.2
3 SFR 1
251 1
c 27 A
o
2
5157 1
g
|
o 05{ 4
of 1
i
05 % 1
-1
0 50 100 150 200 250 300
iterations
Figure 3.3: The numerical results for Example 3.3
Hald-Madsen 1
45 T T T T T T T T
—%— Algorithm 2.2
4r SFR 1
35+ A
s 3F ]
g
5257 1
o |
=
5 27 1
(0]
5 |
o 15 }& 4
\
i <
x
05| A
0 S A
0 20 40 60 80 100 120 140 160 180

iterations

Figure 3.4: The numerical results for Example 3.4

748
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Max
400( T a
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300 [ 7

objective function
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0 ! pe |
0 20 40 60 80 100 120 140 160 180 200
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Figure 3.5: The numerical results for Example 3.5

3.2. The finite minimax problem with tensor structure

In this subsection, we give the numerical experiments of the finite minimax problem with tensor
structure. From [43],we know that for any tensor A € T, ,, there exists a unique semi-symmetric tensor
A € Ty, such that Ax"! = Ax! for any x € R". Hence, we assume that Ax"~! is semi-symmetric tensor,
and the Jacobian of Ax"! at x is given by (m — 1)Ax*2. We choose ¢ = 1073, A = 0.7, 6 = 1074, { = 0.4,
0=0.3,0=03,7=04, 01 =0.5,y; =0.3. We use ||xxs+1 — xx|| < € as the terminate condition.

The numerical results are given in Table 3.2, in which the m, n and iter denote the order of the tensor,
the dimensional of the tensor and the number of iterations of the algorithm, respectively. We also give the
numerical results in Figures 3.6-3.8. From Table 3.2 and Figures 3.6-3.8, we know that Algorithm 2.2 and
SFR have similar numerical results and both of them are effectively for solving the finite minimax problems
with tensor structure.

Example 3.6 Consider the finite minimax problem (1.1) with tensor structure (1 4) where the two 3-th
order 2-dimensional tensors A = (4!, . ) and A? = (a?_ ). A is defined by a! =10, and a = 3 for

111 i3 11 — 222
all other i, j, k. A? is defined by a3, = a3,, = 3, and al. = 6 for all other i, j, k. b* = (8,8)T, b* = (6, O)T The
initial point is xp = (2, 6)7,ty = 2.

111213

111 —

Example 3.7 Consider the finite minimax problem (1 1) with tensor structure (1 4) where the two 3-th
order 2-dimensional tensors A! = (a! ) and A* = (@?, ). Al is defined by a! ,» =1,and a] = 3 for

i1ipi3 1 ipi3 11 — 2
all other i, j, k. A? is defined by a2, = a3,, = 10, and a = 6 for all other i, j, k. b' = (8,2)T, b*> = (6,8)". The
initial point is xg = (5, )7, ty = 2.

11—

Example 3.8 Consider the finite minimax problem (1.1) with tensor structure (1.4), where the two 3-th
order 3-dimensional tensors A' = (a;, ) and A* = (a7, ). A' is defined by aj,, = a; =0, and

111 22 = 333
Z]k = 3 for all other i, j, k. A?is defined by a2, = a3,, = =6,and aijk = 2 for all other i, j, k. b1 0,3,8)T,
= (6,4,6)". The initial point is xo = (4,0,2)T, t, = 2.

i1iai3

2
333
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Table 3.2: The numerical results for Examples 3.6-3.8

Example m n iter optimal value
By Algorithm 2.2
3.6 3 2 11 -2.9339
3.7 3 2 7 -4.0784
3.8 3 3 20 -3.4054
By SFR
3.6 3 2 9 -2.3490
3.7 3 2 16 -4.0753
3.8 3 3 25 -3.2134
E le 3.
02 Example 3 6‘
—%— Algorithm 2.2
SFR 1
<
5 1
'48
3
o 1
E
ey 1
[¢]
7 % T 7;

iterations

Figure 3.6: The numerical results for Example 3.6

750
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Figure 3.7: The numerical results for Example 3.7
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Figure 3.8: The numerical results for Example 3.8

3.3. Constrained optimization problem

751

In this subsection, we concentrate on solving the constrained optimization problem by the finite minimax
problems. The constrained optimization problem

min U(x)

s.t.

gi(x) <0,

i=12,...,m.

(3.1)
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where g;(x) are continuous differential functions.
From [1], we know that (3.1) is equivalent to the problem of minimizing the unconstrained optimization
problem, which can be rewritten as

min V(x, a), (3.2)

where
V(x, @) = max{U(x), U(x) — a;igi(x)}, i=12,...,m,

a=lay,am, ..., a7, a; >0, U(x) and gi(x) are all continuous differential functions.
We can transform (3.2) into a smooth unconstrained optimization problem by (1.2), the unconstrained
optimization problem is transformed as

min V(x, a,t),V(x,a,t) = tln[exp(@) Y exp( U(x) —taigi(X))].

(3.3)

Denote the derivative of V(x,a,t) as g(xx, tr, a). Then, the unconstrained optimization problem (3.3) can
be solved by Algorithm 2.2, the parameter values are taken as ¢ = 1075, A=0.1,6; =107%,C=0.25,0 = 0.3,
0=09,1=070,=057y =05 anda =a;i=1,2,...,m. When computing Example 3.9 and Example
3.10 by Algorithm 2.2, we choose the values of t as 2 and 1, respectively. We use ||xxs1 — x|l < € as the
terminate condition.

We give the numerical results in Table 3.3 and Table 3.4, where the X, iter and x* denote the initial
point, the number of iterations of the algorithms, and the solution point, respectively. Moreover, Figure
3.9 and Figure 3.10 also give the numerical results of Algorithm 2.2 and SFR[7]. We can see that Algorithm
2.2 has fewer iteration steps than SFR and both of the two algorithms are effectively to solve this kind of
optimization problems.

Example 3.9 Rosen-Suzuki.[44]

U(x) = 2% + x5+ 2x3 + x5 — 5x1 — 5xp — 21x3 + 7x4

subject to
g1(x) = —x%—x%—x%—xi—xl +Xy—x3+x3+8>0,

gz(x):—x%—ng—x§—2x1+x1 +x4+102>0,
gg(x):—2x§—x§—x§—2x1+x2+x4+520.

The solution is
U=-44, x=(0,1,2,-1)T.

Example 3.10 Beale.[44]

U(x) =9 — 8x1 — 6xp — 4x3 + fo + 2x§ + x% + 2x1%0 + 2x1X3

subject to
g1(x)=x120, Gx)=x20, g3(x)=x32>0,

ga(x) =3 —x1 —xp —2x3 > 0.

The solution is

1 4 7 4
U= §/ x:(_r _/_)T'

3.4. Constrained minimax problem with tensor structure
In this subsection, we consider the constrained optimization problem with tensor structure. For any
(AL A, ..., A € R x RBM x ... x R and g € R", we consider the polynomial complementarity
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Figure 3.9: The numerical results of Example 3.9 (the initial point is xo = (0.3,1.4,1,-0.4)T)
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Figure 3.10: The numerical results of Example 3.10 (the initial point is xo = (0.5,0.5,0.5)T )
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Table 3.3: The numerical results for Example 3.9 by Algorithm 2.2 and SFR

754

%

Xo o  iter optimal X
value
By Algorithm 2.2
(0,0,0,0)T 100 54 -43.9806 (0.0039,0.9979,1.9964, —1.0034)"
(0.3,1.4,1,-0.4)T 100 126 -43.9605 (=0.0076,1.0123,1.9993, —0.9957)"
(0.28,1.6,1.79,-0.23)T 200 91 -43.9776 (=0.0070,0.9959, 2.0047, —0.9936)"
(0.18,1.4,1.89. — 0.25)T 200 86 -43.9772 (=0.0091,0.9954, 2.0063, —0.9918)"
By SFR
(0,0,0,0)T 100 1093  -43.6508 (0.0150,0.9733,1.9640, —1.0378)T
(0.3,1.4,1,-0.4)T 100 197 -42.7042 (0.1007,0.8701,2.0412, —0.6514)T
(0.28,1.6,1.79,-0.23)T 200 1091  -43.7840 (=0.0410,0.9743,2.0137, —0.9840)"
(0.18,1.4,1.89. — 0.25)T 200 122 -43.8772 (=0.0428,1.0743,1.9992, —0.9803)"

Table 3.4: The numerical results for Example 3.10 by Algorithm 2.2 and SFR

*

Xo a iter optimal value x
By Algorithm 2.2

(0.5,0.5,0.5)" 100 44 0.1118 (1.3325,0.7790, 0.4429)"
(0,0,0)7 100 35 0.1121 (1.3410,0.7753,0.4398)"
(0.1,0.7,-0.3)" 150 45 0.1118 (1.3265,0.7807,0.4450)"
(1,05,0.5)T 150 42 0.1118 (1.3278,0.7797,0.4449)"

By SFR
(0.5,0.5,0.5)" 100 49 0.1415 (1.4748,0.6838,0.4040)"
(0,0,0)7 100 42 0.1131 (1.3491,0.7816,0.4313)"
(0.1,0.7,-0.3)" 150 271 0.1176 (1.3121,0.8154,0.4293)"
(1,05,0.5)" 150 172 0.1202 (1.2885,0.7542,0.4721)"

problem[30]

x>0,
k=1

Z ﬂkxk_l +q2 0,

xT(Z A +g)=0.
k=1

(3.4) is equivalent to the following constrained optimization problem with tensor structure

min xTF(x)

st Fi(x) = (Z A +9) >0,

k=1
x; >0,

(3.4)

3.5

where F;(x) are continuous differential functions, i = 1,2,...,n. Then, we can rewrite (3.5) to the minimax

problem

where a; > 0 and §; > 0. Then

min U(x, a, B, 1),

min U(x, a, §)

u(xr a, ﬁ) = max{xTF(x), xTF(x) - OZZ'F,‘(.X), xTF(x) - ‘Bixi}/
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Figure 3.11: The numerical results for Example 3.11

where

U(x, a, B, t) = tinfexp

+ ) exp

t t

xTF(x) & xTF(x) — a;F;(x) . i o~ xTF(x)t— ﬁ,-xl-].
i=1 i=1

Denote the derivative of U(x, a,t) as g(xx, tr, ). We can solve (24) by Algorithm 2, the parameters are
takenase =108,A=0.1,61=10%,.=099,06=03,6=0.9,t=0.7,01 =02, 71 =05, ty = 2,and a; = B:.
The initial points are taken randomly. We use ||xx+1 — x|l < € as the terminate condition.

Two polynomial complementarity problems are considered, which are taken from [45]. We give the
numerical results in Table 3.5, where the iter, A(x) denote the number of iterations of the algorithm, the
norm of the vector between the solution point and the optimal point,respectly. We also give the numerical
results in Figure 3.11 and Figure 3.12. From Table 3.5, Figure 3.11 and Figure 3.12, we can see that Algorithm
2.2 is valid to solve the polynomial complementarity problems.

Example 3.11 Consider (3.4) with A € RP? and g € R?, where A is defined by a11; = a121 = a4z = a1 =1,
a1 = ax11 = —1 and zero otherwise. Let g = (5,3), t=2, x* = (0,0)".

Example 3.12 Consider (3.4) with A € RB? and g € R?> where A is defined by a111 = a1 = amm = 1,
a1 = an = —1, a12:1 = 2 and zero otherwise. Let g = (5,3)7, tp=2, x* = (0,0)".

Table 3.5: The numerical results for Examples 3.11 and 3.12

Example a iter optimal value A(x)
By Algorithm 2.2
3.11 500 67 2.9638e — 04 4.3912¢ — 05
3.12 600 63 2.5482¢ — 04 3.7985e — 05
By SFR
3.11 500 30 0.1487 0.0265

3.12 600 38 0.1293 0.0230
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Figure 3.12: The numerical results for Example 3.12
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4. Concluding remarks

We proposed a new three-term conjugate gradient method for solving the finite minimax problems.
Under the mild assumptions, we prove the convergence of the method. We also consider four kinds of
finite minimax problems, which can be solved by the proposed method. We give the numerical tests of
our method, and compared our method with other related methods. Obvious advantages of our method
for solving minimax problems are shown by the given numerical results. Moreover, the finite minimax
problems with tensor structure is proposed for the first time. And the polynomial complementarity problem
is also solved by the finite minimax formulation. In the future, new conjugate gradient methods can be
considered to solve the minimax problems proposed in this paper.
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