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Abstract In this paper, we address the nonconvex optimization problem, with the
goal function and the inequality constraints given by the functions represented by the
difference of convex functions. The effectiveness of the classical Lagrange function
and the max-merit function is being investigated as the merit functions of the original
problem. In addition to the classical apparatus of optimization theory, we apply the
new global optimality conditions for the auxiliary problems related to the Lagrange
and max-merit functions.
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1 Introduction

It is well known that contemporary (classical) optimization methods [1-4] certainly
remain a much more popular choice for a “generic” user of the optimization software.
Meanwhile, some existing implementations of the widely used global optimization
methods that offer theoretical guarantees of finding a global solution [5—7] also attract
a permanent attention from researchers. At the same time, according to the conver-
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gence theorems [1-4] for classical methods, the latter do not provide, in general, an
approximate global solution, but only a stationary one, for example, a KKT-point.
Nonetheless, in real-life problems, employment of the classical optimization methods
[1-4] often yields a rather satisfactory (for a user) feasible point. On the other hand,
the global optimization methods [5—7] also have numerous examples of successful
applications, regardless of the fact that these global search schemes suffer the curse
of dimension, when the volume of computations grows exponentially along with the
growth of the problem’s dimension [5-7].

In addition, in the seventies of twentieth century, important discoveries and achieve-
ments were made in the area of nondifferential optimization and variational principles
[8—14], which enabled the use of nonsmooth auxiliary functions. It is worth noting
that Demyanov [9, 10] was not only one of the pioneers of the nonsmooth optimization
in the USSR, later in Russia, but he was also an outstanding researcher, the founder
and supervisor of the widely known Saint Petersburg school of the nonsmooth opti-
mization.

Nevertheless, the discoveries mentioned above do not influence considerably the
development of new methods for nonconvex problems. The situation can be partially
explained by the fact that the KKT-theorem and its modern generalizations [8—12]
turn out to be ineffective when it comes to a characterization of a global solution to
nonconvex problems. Hence, it is clear that users, as well as researchers, need new
theoretical tools (optimality conditions, numerical methods, etc.) allowing not only
to escape stationary or local solutions, but also to design new numerical procedures
(computationally implementable) that would be able to jump out of local pits and
improve the goal function at the same time.

One of the first attempts to develop advanced mathematical apparatus was under-
taken in [15-19] for special (elementary) nonconvex optimization problems such
as convex maximization, d.c. minimization and reverse-convex problems [5-7]. It
is important to highlight that our approach (the global search theory) successfully
employs all classical optimization methods (whenever suitable) and corresponding
software packages (IBM CPLEX, Xpress, Gurobi, etc.) within the schemes of special
local and global search methods [15-19].

In this paper, we address more general problems where the goal function and
inequality constraints are given by the (d.c.) function represented by the difference of
convex functions. After the statement of the problem in Sects. 2 and 5, we reduce the
original problem to the two auxiliary problems with the minimization of correspond-
ing merit functions: the so-called max-merit function and the classical Lagrangian. In
Sects. 4 and 5, for each merit function, we establish necessary and sufficient global
optimality conditions (GOC) and study its properties. Furthermore, we test the global
optimality conditions (GOC) on nonconvex examples, simultaneously comparing the
effectiveness of the merit functions.

The analysis of the research results will show that, although the GOC developed
below proven effective, each merit function has its own objective different from this one
of the original problem. In particular, the Lagrangian aims to find a saddle point. This
becomes possible to reveal only with the help of the new global optimality conditions
for each of the merit functions.

The conclusions are presented in Sect. 6.
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2 Statement of the Problem

Let us consider the following problem:

min fo(x) := go(x) — ho(x), x €S,
(P): x . (D
Jix):=gi(x) —hi(x) <0, iel={1,...,m},
where the functions g;(-), h;(-),i =0, 1, ..., m, are convex on IR", so that the func-
tions f;(-),i =0, 1,...,m, are the (d.c.) functions of A.D. Alexandrov, represented

as a difference of two convex functions [4,8,11].

In order to avoid some singularities [4,11], we assume that S C intdom g; N
intdom 4;, Vi € I U {0}, where int and dom ¢ stand for the interior and the domain
domg = {x : ¢(x) < oo}, respectively, and the set § C IR" is convex and may be
given by the relations

S={xeS : cx(x) <0, k=1,...,K,
aj(x) = (al,x) + 8, =0, j=1,...,K1},
where ¢, (1), k =1,..., K, are convex, and o; (-), j = 1, ..., K7, are affine functions
on IR", and the set So C IR" is convex as well. Besides, suppose that the set Sol(P)
of global solutions to Problem (P), Sol(P) = {z € D : fo(z) = V(P)}, is nonempty,
where D :={z€ S§: fi(x) <0, i€l}#and

V(P) :=inf(fy, D) = ir;f{fo(x) xesS, fix)<0, iel}>—oo,

are the feasible set and the optimal value of Problem (P), respectively.

3 The Auxiliary Problem
Let us consider the following function [4,12—14]

F(x,n) :=max{fo(x) —n; fi(x), ..., fm(0)}, (2
where n € IR. Below, for a feasible (in (P)) point z € D, we denote ¢ := fy(z).

Proposition 3.1 [4,12—-14] Suppose z is a solution to Problem (P), z € Sol(P). Then,
the point z is a solution to the following auxiliary problem

(Pe): min F(x,§), x €. A3)

Proposition 3.2 [4] The point z € D is a solution to Problem (P) if and only if z is
a solution to the auxiliary problem (P;) with { = V(P). Under latter conditions, the
equality Sol(P) = Sol(P;) holds.

Below we will use Proposition 3.1 in the contrapositive form as follows.
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Lemma 3.1 Suppose that the feasible for Problem (P) point z € D is not a solution
to problem (P¢), so that there exists a point u € S, such that F(u,¢) <0 = F(z, {).
Then, the point z € D cannot be a solution to Problem (P): z ¢ Sol(P).

Proof From the inequality F(u,¢) < 0, it follows that u € S, fi(u) < 0, and
fo(u) < fo(z) = ¢, so that u is feasible for Problem (P). Hence, z ¢ Sol(P). O

4 Optimality Conditions
First of all, let us show that the objective function F(x, n) of Problem (P,)-(3),

given in (2), is a d.c. function. For that purpose, we employ the equality F(x, n) =
F(x,n)+ H(x) — H(x) where

H(x) = hi(x). )
i=0
From (4), due to (1) and (2), it immediately follows that
F(x,n) = max [fo(X) + H(x) —n; 121,~a<xm[ﬁ(x) + H(X)]] — H(x)

m
= max 1 go(x) + D hj(0) —m; max | gi(x) + D hj(x)
j=1 - J#i

=D hi(x) =G(x,n) — H), (5)
i=0
where
G(x,n) = max [fo(x) +HG) — g max [£i(x) + H(x)]]

m
= max  g0(x) + > h;(0) = mi max | &)+ hi@) | . (©)
j=1 JF#
It can be readily seen that the functions G (-, n) and H (-) are convex, because the
set of convex functions is a convex cone [4,8,11-14]. Hence, the objective function

F(x, n) turns out to be a d.c. function. Now we present the major result of this section.

Theorem 4.1 Suppose that the point 7 is a solution to Problem (P) and ¢ = fy(2).
Then, for every pair (y, B) € IR" x IR, such that

H(y) =B, N
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the following inequality holds

m

Gx,0) =B =D (hj(y),x—y) Vx€S, ®)

i=0

with any subgradients h;(y) € 0hi(y) of the functions h;(-) at the point y, i =
0,1,...,m.

Proof Since z € Sol(P), according to Proposition 3.1 z € Sol(P;), so that
0=F( ) <F(x,0)=G(x,{)—H(x) VxeS,

whence, on account of (7), it follows 0 < G(x,¢) — B+ H(y) — H(x) Vx € S.
Further, due to convexity of the functions 4;(-),i =0, ..., m, we derive from the
latter inequality that

m m
G(x,0) =B = D [hix) —hi(N] = D_(hi(y),x —y) Vxe€S,
i=0 i=0
which coincides with the inequality (8). O

Remark 4.1 Note that Theorem 4.1 proposes to consider (for every pair (y, B) € IR" x
IR satisfying (7)) the convex linearized problem (Z:-":O h;(y) =:H'(y) Z)H(y)))

(PL(y)): min @; (x) 1= G(x, ¢) — (H'(y),x), xe€S. (9

Besides, the linearization is performed with respect to the “unified” nonconvexity of
Problem (P) (or, which is the same, with respect to the basic nonconvexity of Problem
m
(P¢)) given by the function H(x) = > h;(x).
i=0
Hence, one can say that, in a sense, the message of Theorem 4.1 consists in reduc-
ing the nonconvex problem (P) (with the help of Proposition 3.1) to the family of
convex Problems (PL(y))—(9) depending also on (y, ), as parameters. Besides, the
inequality (8) can be rewritten, for example, as follows:

V(PLY) = B = (H'(»),y) = Ny, B), (10)

where V(P L(y)) is the optimal value of the linearized problem (PL(y)) [4,8,11-14].

Remark 4.2 Suppose that there have been found a point u € S and a pair (y, ) €
IR" x IR: H(y) = B, such that (8) is violated, i.e.,0 > G(u, ¢) — B — (H'(y), u — y).

m
Then, due to convexity of H(-) = >_ h;(-), we obtain with the help of (7) 0 >

i=0
Gu,t) —p—Hw)+H(y) =G, ) — H@u) = F(u, ).
It yields F(u,¢) < 0 = F(z,¢), and, in virtue of Lemma 3.1, we conclude that
z is not a global solution to Problem (). Moreover, the point u € S is feasible for
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Problem (P) and, besides, it is better than the point z in question, since fy(z) = ¢ >
fo(u). Hence, the conditions (7)—(8) of Theorem 4.1 possess the classical constructive
(algorithmic) property (once the conditions are violated, one can find a feasible point
which is better than the point under consideration). Let us demonstrate the effectiveness
of the constructive property by an example.

Example 4.1 Consider the problem

1
min fo(x) := —Exz, xeR, fix)=x>—x—-2<0. (11)
X
(a) Introduce the Lagrange function: £L(x, 1) = — %xz +A(x2—x —2) and consider
the KKT-system

2—L(x,A)=—x+2Ax—k=O, fi(x) <0, A>0, Afi(x)=0. (12)
X

It is easy to see that the point z; = —1, f1(z1) = 0 satisfies (12) with A = %

(b) In order to verify whether the point z; = —1 is a global solution to (11) or not,
let us apply the global optimality conditions (GOC) (7)—(8) of Theorem 4.1. First, it
can be readily seen that

l
g0(x) =0, ho(x) == ~x? = —fo(x), g1(x) =x% —x —2 = fi(x), h1(x) =0,

¢ = folz1) = 3 ) =holx) = Ex .

l\)

(13)

Therefore, from (13) and (6), we obtain G (x, ¢) := max{go(x) +h1(x) — ¢; g1(x) +
ho(x)} = max{}; 3x2 — x — 2}.

1 1
(c) Letus set y := 1. Then we have, according to (7), 8 = H(y) = z 2 =5
4 3 2 1
Furthermore, for the point © = —, we have “ur—u—-2=-- < —, and
3 2 3 2
Gu,¢) =3
Besides, VH(y) = y = I, (VH(),u —y) = 1, G, {) = 1 < %+% =
B+ (VH(y), u — y), so that the inequality (8) is violated. Moreover, F(z,¢) =0 >
—3=Fu, Q).
Hence, according to Theorem 4.1 and Lemma 3.1, the point z; = —1 is not a global
1 8 1 4
solution to (11). Actually, fo(u) = ——ut=—- < —3 = fo(z). So, the pointu = 3

violating (8) turns out to be better in the sense of Problem (P) than the critical point
z1 = —1 provided by the KKT-system (12). O
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Remark 4.3 Letus setin (7) y = z. Then, we have § = H(z) =

1

hi(z). Besides,
0

from (8) it follows -
G(x,¢) —(H'(2),x) = B = (H'(2),2) = H(z) = (H'(2),2) Vx €.

It means that for the linearized problem (PL(z))—(9), the number » := H(z) —
(H'(z), z) is a lower bound, so that D (x) = x Vx € §. On the other hand, it can be
readily seen that

m m m—1
G(z,¢) := max [go(Z) + D hi@ =8 g1 @+ D hi@i e gm)+ D k(@)
j=1 Jj#1 j
= max {H(z);  max [fi(z) + H(z)]} = H(2), (14)

because 1m.ax [fi(2)] < 0. Therefore, @, (z) := G(z,¢) — (H'(2),2) = H(z) —

(H'(2), z) = x.
So, z is a solution to the convex Problem (PL(z)), and since the set S is convex,
the corresponding necessary and sufficient conditions [4,8-14] hold

m
060Gz, ¢)— D i)+ N(z; S), (15)

i=0
where 0G (z, ¢) is the subdifferential of G (-, ¢) at z, and N(z ; §) is the normal cone
at z to S [4,8-14]. It means that the global optimality conditions (GOC) (7)—(8) of

Theorem 4.1 are somehow connected with the classical optimization theory [1-3]. O

In order to open the possibility to construct numerical methods of global search,
such results as Theorem 4.1 can be used in the contrariwise form as follows.

Theorem 4.2 Let us be given a feasible in Problem (P) point z, fo(z) =: ¢, and, in
addition, the following assumption holds:

(H): velR':Fw,¢)> F(z,¢) =0. (16)

If z is not a solution to Problem (P;), then one can find a pair (y, B) € IR" x IR,
a point u € D and a collection of subgradients {hy(y), hy(y). ..., h), ()}, where
hiy(y) € dhi(y), i =0, 1,...,m, such that

H(y) =Y hi(y) =B @)

i=0
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Gy, ¢) <8, (17)

m

Gu, ) =B < D (hip(y),u—y). (18)

i=0
Proof 1) Due to the assumption, there exists a point # € IR", such that
ues, Flu,0) < F(z,8) =0, Gu,¢) < H(u). (19)

As above, we see that f;(u) < 0,i € I, fo(u) < ¢, so that u € D and the point u is
also better than z € D in the sense of Problem (P). Let us introduce the following
convex set C

C:=epiH()={(x,y) : Hx) <y} C R" x R. (20)
It is easy to see now that the latter inequality in (19) is equivalent to the relation
(u,G(u,¢)) ¢ C=epiH. 2D

Due to the assumption (H)—(16), we have G (v, ¢) > H (v), which is equivalent to
the inclusion

, G(v, ) €int C = int[epi H]. (22)

2) Furthermore, due to the properties of the convex set C, and on account of (21)
and (22), there exists a number «, 0 < o < 1, such that (y, @) = a(u, G(u, ¢)) +
(1 —a)v,G(,¢)) € bdC, where bd C = {(x,y) : H(x) = y} stands for the
boundary of the convex set C. Hence, we have

y=au+ -, f=aCGu, i)+ 1 -a)G,¢)=H(y). (23)

Thus, the pair (y, B) satisfies (7). In addition, with the help of convexity of the function
x — G(x,¢), we obtain that G(y,¢) < aGu,¢) + (1 —a)G(v, &) = B, so that
(17) is also proven. Besides, from (23), it follows

u=a ly—(l—awl, Gu,O)=a'[B—1-a)G®,0)]. (23)

3) Suppose now that, despite the assertion of Theorem 4.2, there does not exist a
tuple h;o(y) € dhi(y),i =0,1,...,m,suchthat (18) takes place with the pair (y, )

constructed above, satisfying (7) and (17), and with the feasible point u. It means that
m

G(u,5)—p = > (h;(y), u—y) forany subgradients i’ (y) € dh;(y),i =0,1,...,m.
i=0
Then, we obtain with the help of the presentation (23')

02— ' [B—(1—a)GO,Ol+ (H'(y),a [y = (1 —a)v] - y)
1—

o l—o, ,
= —[GC, ) —-Bl+——(H ),y —v),
o o
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where H'(y) := > /. h}(y). Furthermore, due to convexity of the function H (-) and
the assumption (H)—(16), and with the help of (7), we derive that

11—« l—« l—«
0> T[G(U’ §)—ﬂ+H(y)—H(v)]=T[G(v, C)—H(v)]ZTF(U, £)>0,

which is impossible. Hence, the hypothesis in the very beginning of the part 3) of the
proof turns out to be wrong. So, (18), together with Theorem 4.2, are proved. O

Remark 4.4 As it was shown in Remark 4.1, Theorem 4.1 proposes to reduce Problem
(P¢) to the family of linearized problems (PL(y))—(9) depending on the parameters
(y, B) € IR" x IR, satisfying (7), with the consecutive verification of (8). On the other
hand, it was pointed out that Problem (PL(y))—(9) is not smooth, while the data of
Problem (P) can be differentiable. It turns out that this shortcoming of the approach
can be easily overcome with the help of the following result (see, for instance, [1,3]
and [14], exercise 3.32).

Consider the following problem

n&in@(x) =ox)+ f(x), x €S8,

(0): 0 () = max{p;(x) : j e =(1....N}}. (24)
Together with Problem (Q)—(24), let us consider the auxiliary problem
(QA): {nig@(x, Hi=t+fx), xe8,telR, ¢jx)<t, jell.
X,t
(25)

Lemma 4.1 [1,3,14] A point 7 is a solution to Problem (Q)—(24) if and only if the
pair (z, t) is a solution to Problem (Q A)—(25), where

ty =0(2) = m]ax{(pj(z) jeJ). (26)

Lemma 4.2 Let the quadratic function q(x) := %(x, Ax) — (b, x) with positive defi-
nite matrix A = AT and b € IR" be given. Consider the optimization problem (with
a parameter u € IR")

g}%@(% B) =B+ (Vay).u—y). (. eR": gy)=p—y. Q27
Then, the solution (y., Bsx) to the problem (27) is provided by the equalities

ye=1u, Bi=q(ys)+v. (28)

Proof Due to the equality constraint in (27), it can be readily seen that ®@(y, B) =
g+ + (Vg u—y) =5y, Ay) — (b, y) +y + (Ay —bu —y) = Y(y) =
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y — %(y, Ay) + (Ay, u) — (b, u). Hence, the function y + ¥ (y) is strongly concave,
and the problem (27) amounts to the following unconstrained one: max ¥ (y), y €
y

IR™, which can be solved by the equation Vi (y) = A(u — y) = 0 that proves the
relations (28). ]

Let us now demonstrate the effectiveness of Theorem 4.2, Lemmas 4.1 and 4.2 by
examples.

Example 4.2 (See example 12.9 in [1]) Consider the following problem (x € IR?)
min fo(x) = x5 — 0, 1(x; —4)%, fix)=1—x—x3<0, x € § :=[-2,4] x R.
X
(29)

It can be readily seen that go(x) = x%, ho(x) =0.1(x; — 4%, g1(x) =1, hi(x) =
xl2 + x%. Besides, according to (5)—(6), we have

H(x) =0, 1(x; —4)? + x7 + x3, (30)
G(x,n) = max{fo(x) + H(x) —n, fi(x) + H(x)}
= max{2x7 4+ x7 —n; 1 4+ 0.1(x; — 4)?}. (31)

Note that (see [1]) the point z = (1,0) " satisfies the KKT-conditions with A; = 0.3.
Let us verify whether the point z is a global solution to (29). First, according to
Theorems 4.1 and 4.2, we have to choose parameters (y, ) € R* x IR, fulfilling the
quadratic equality

B=H(®) =yi+ys+0.10 — % 30')

and a point # € S in order to violate (8) so that G(u,¢) < B+ (VH(y),u — y).
Here ¢ := fo(z) = —0.1(z; —4)> = —0.9 and, besides, G (u, ¢) = max{u% + Zu% +
0.9; 1 +0.1(u; — 4)%}.
Let us look now for points y = (y1, y2) and u = (u1, u2) such that y = 0 = u».
Then, denoting y := yj and u := u1, wehave 8 = H((y,0)) = y>+0.1(y—4)> =
1.1y2 — 0.8y + 1.6. Due to Lemma 4.2, we set y, = u, and in order to find a point
u € S, we try to solve the problem

min G (u, £) = max{u? +0.9; 1 +0.1u — 4?}, u e[-2,4]. (32)
Furthermore, due to Lemma 4.1, the problem (32) amounts to the following one
I(il,itr)lt, uel-2,4], teR, @o(u,t):=u>+09—1<0,
o1, 1) :=0.1u—4>+1-1<0. (32))
This problem is obviously convex, and therefore, let us seek for a solution of

the KKT-system satisfying —2 < u < 4, which yields us L(u,t,n) = t +
o (u? + 15 — 1) + il +0.1(u — 4% — 1],
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@ % =1—po—p=0p0>0,m 20 () %= =2uou+02u@u—4) =0;
(¢) pmo?®+0.9—1)=0; (d) [l +0.1(u —4)* —1]=0.
(33)

Dueto np+p1 = 1, the condition (b) yields the equality 0.9uou+0.14+0.40—0.4 =
0. Then, the cases i) uop = 1, u; = O and ii) up = 0, w1 = 1 lead us to points 1)
(u, ) = (0; 0.9)T and ii) (u, 1) = (4, 1) " which are unfeasible for (32).

iii) 0 < o, 1 < 1, o + w1 = 1. In this case, according to (33)(c)(d), we obtain
the system of quadratic equations: u> +0.9 =7, 14 0.1(u? — 8u + 16) = ¢, which
can be reduced to the single equation 0.9u> +0.8u — 1.7 = 0. The latter equation has

two solutions # = 1 and u = —19—7 = —1% > —2. The first one produces the point
z = (1, 0)T under consideration, so it is not interesting for us.

Now, let us verify (18) only for u = —% = —lg, for which G(u,¢) = t, =
u? +0.9 = 14 0.1(u — 4? ~ 4.4679. On the other hand (y} = u; = —4,

v = up = 0), we have

0(ys,us) =B+ (VH),u—y)= 1.1u> —0.8u+1.6 > 54+ 1.6
=170>44679~ G(u, ).

So, we see that (8) has been violated. Hence, according to Theorems 4.1 and 4.2,
the point z = (1, 0)" with fo(z) = —0.9 is not a global solution to Problem (P;). At
the same time, due to Lemma 3.1, it is not a solution to (29), which is confirmed by
the inequality fo(z) = —0.9 > fo((—§, 0)) ~ —3.4679.

To sum up, one can say that the global optimality conditions (GOC) of Theorems 4.1
and 4.2 allow us not only to show that the stationary (critical) point z = (1, 0)7 is not
a global solution to Problem (29), but, in addition, to construct a pointu = (— %, O)T,
which is better than z = (1, 0) " and closer to the global solution (-2, 0)" e Sol(29).

O

Remark 4.5 (Remark4.3 Revisited) Recall thatz € Sol(P) is a solution to the problem
(PL(2)): min @¢ (x) := G(x, §) — (H'(2),x), xeS8, (9

and the following equalities hold G(z,¢) = H(z), V(PL(2)) := @(z) = H(2) —
(H'(z),z) =: .

All this yielded the inclusion (15). Now we will use another approach.

For that purpose, suppose that S = [R", and all the functions g;(x), h;(-), i =
0,1, ..., m, are differentiable on IR". Then, due to Lemma 4.1, Problem (PL(z))—
(9) is equivalent to the following problem

m

. _ X n+1
gcng(t i;)(Vh,(z), x)), (x,1) € R", (34)

Jox)+Hx)—¢—1t<0, fix)+Hx)—t<0,i=1,...,m.

The latter problem is obviously convex. Let us introduce the Lagrange function
Lo(x,t, ) for Problem (34) (where A = (Ao, Aq, ..., )T e RTH) as follows
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Lo(x,t, 1) :=t—(VH(2),x)+ il folx) + H(x) — ¢ — 1]

+ D ML) + H@) —1l.

i=1

Note that here the multiplier, relative to the cost function in (34), has been taken
equal to 1, because in Problem (34), the Slater assumption is always satisfied with any
x € S and rather large ¢ such that

fox)+Hx)—¢—1<0, fix)+Hx)—f<0,i=1,...,m.

Thus, for the pair (z,t:), t« = G(z,¢) = H(z) to be a solution to Prob-
lem (34), the KKT-theorem provides existence of Lagrange multipliers A =
(Aos ALy nns Am)T IS H?TH, such that the following conditions hold
ALo(z, tey A 0L (z, ts, A
(a) Lo 1, V) _ 0cR, (b Lo 1, V) _ 0, € IR": (35)
at dx
rolfo(z) + H(z) — ¢ — ] = Ao[H(2) — 1] =0
Ailfi)+ H(@) -t =2ifi(2) =0,i =1,...,m. (36)

From (35), it simply follows

@ S =1, (b) 0= —VHE + 3 LIVHE) + V()]
=0 m = (35))
S V@) = 3 MIVe(@) — Vhi(2)]
i=0 i=1

Hence, from the conditions (7)—(8) of Theorem 4.1, we easily derived, in particular
(y = 2), the classical KKT-results for Problem (7). So, we have ascertained the real
connection between the optimality conditions (7)—(8) of Theorem 4.1 and the classical
optimization theory. O

Now let turn to the case when the necessary conditions (7)—(8) of Theorem 4.1
become sufficient.

Theorem 4.3 Suppose that for a feasible (in Problem (P)) point z € D, ¢ := fo(2),
the assumption (H)—(16) is fulfilled. Suppose, in addition, that for every pair (y, B) €
IR" x IR, such that

(a) H(y) = ;)hi()’) =B (B)GH». =8B, (37)

there exists a fixed collection of subgradients {h, (y), h}, (), ..., h,, (")}, k() €
ohi(y),i =0,1,...,m, for which the following inequality holds
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m

Gx,0) =B =D (h,(y),x—y) VxeS. (38)
i=0

Then, the point z € D is a global solution to Problem (P;): z € Sol(P¢).

Proof 1) Suppose that despite the assertion of Theorem 4.3, there exists apointu € IR"
such that,

uesS, Fwu,;)<F(¢) =0, (19)

meanwhile the condition (37)—(38) takes place. Furthermore, we perform the similar
operations as it was done in the proof of Theorem 4.2 until the part 3).

3) Since the pair (y, 8) constructed in parts 1) and 2) of the proof of Theorem 4.2
satisfies (23) and (37) (see (7) and (17)), then, according to the assumption of The-
orem 4.3, (38) must hold with x = u € § and some ensemble of subgradients
hi, (y) € dhi(y),i =0,1,...,m,so that

0>B—G, )+ D (h, (), u—y). (39)

i=0

The latter inequality leads us to the absurdity 0 > a1 —a)F(v,¢) > 0, as it was
shown in the proof of Theorem 4.2. Thus, Theorem 4.3 is proved. O

Remark 4.6 Let us now pay attention to the fact that Theorem 4.3 provides the suffi-
cient conditions for z € S to be a solution to Problem (P;), ¢ = fo(z), but not for the
original Problem (P). Only if we added the equality ¢ = V(P) (whichis, in particular,
rather difficult to verify in the majority of the applied problems, see Proposition 3.2),
then we would be able to make a conclusion about the global solution property in
Problem (P) of the feasible point z € D in question. On the other hand, the equality
fo(z) = ¢ = V(P) for a feasible point z € D immediately provides that z € Sol(P)
without any supplementary conditions. O

Example 4.3 Consider the problem

min fo(x) = 3(01 = 4% + (12 +2)°,
@) =@ —D2=(+1D?<0, fHx)=@x2—2)%—(x+2)?%<0.
(40)

It is easy to see that the point z, = (4, —2) T is the global minimum of the strongly
convex function fo(-) on IR?%, and fo(z+«) = 0 provides a lower bound for V(40) =

inf(fy, D) > 0. Note that z, is unfeasible in (40), since fij(z+) = 8 > 0. Let us

consider another point z = (‘—3‘, —%)T which is feasible for (40), since fi(z) = 0 and

f2(z) = —4 < 0. Besides, it can be readily seen that z satisfies the KKT-conditions
withhg =1, A1 =4 > 0,4, =0, := fo(z) = 51.
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In addition, because f1(x) = (x1 —x2 —2)(x1 +x2) <0, fo(x) = (x20 — x1 —
4)(x2 4+ x1) < 0, it can be readily shown that the feasible set D := {x € IR?
fi(x) <0, i =1,2}isrepresented by the union of two convex parts: D = D U Dy,
Di={x : xi+4x2=0},Dy ={x : x1+x >0, xp—x1—4 <0, x1—x—2 <0}.

Hence, from the geometrical view point, it is easy to see that the point zg =

(8 8)T is the global solution to the problem (40) with the optimal value V(40) =

373
4 2

fo(zo) =: ¢o = % = 1%. So, the point z = (3, —§)T turns out not to be a global solu-
tion to (40), since fy(z) = 5% = ¢. However, the goal function F(x, ¢) of Problem
(P;) does not distinguish between these two points. Actually,

F(z0, ¢) = max{ fo(zo0) — ¢; f1(z0), f2(z0)} =0
=max{fo(z) — ¢; f1(2); ()} = F(z,0),

becausez € D,z e D = {x € R? : filx) <0, i=1,2}.

Moreover, for all feasible (in Problem (40)) points which are better (in the sense
of the problem (40)) than the point z, i.e., u € {x € R : x1+x2=0, folx) <
¢ = 5%}, we have the same results: F(u, ) = 0, because f1(u) = 0 = f>(u). For
instance, for any point x («) of the form

x(a) = (v(a), —v(a))T, vi)=1.1la +4.2(1 —a), «€]0,1],

we have F(x(«), ¢) = 0, meanwhile fo(x(x)) < fo(z) = 5% Ya € [0, 1].
On the other hand, one can show that the GOC of Theorems 4.1 and 4.2 fail to

. . T . . . .
improve the point z = (‘3—1', —%) , albeit there exist a lot of points which are better
than z in the sense of Problem (40). O

So, Example 4.3 demonstrates that Problem (P;) is not sufficiently adequate to
Problem (P). More precisely, taking into account Propositions 3.1 and 3.2, it is easy
to see that the set Sol(’P;) may contain a lot of points which do not belong to Sol(P),
so that the inclusion Sol(P) C Sol(P;) may be really proper. Moreover, the inequal-
ity ¢ > ¢o = V(P) holds among with the inclusion Sol(P) C Sol(P;), which is
inadmissible. Therefore, we move to another type of merit (or penalty, in a rough
sense) function.

5 The Lagrange Function

Consider the standard (normal) Lagrange function for Problem (P): L(x,A) =
m

JoGx) + 22 4 fi(x).
i=1

It is common to call a pair (z, ) a saddle point of the Lagrange function L(x, A):
(z, 1) € SdI(L), if the following inequalities are satisfied [4,8-14]:

Yu e RY L(z,p) < L(z,2) < L(x,2) Vx€S. (41)
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Lemma 5.1 [4,8,11-14] For a pair (z, ) € S x IR", the following two assertions
are equivalent:

) mﬁx{ﬁ(z, w) e RYY = L(z,A); (42)

iiy zeD, LeRY, Aifi()=0, i=1,...,m. (43)

Recall that a vector A € IR satisfying the KKT-conditions, including (43), is
called a Lagrange multiplier [4,8,11-14] at a point z € D. The set of all Lagrange
multipliers at z will be denoted by M(z). Remember, in addition, that for a convex
optimization problem of type (P)—(1), when h;(x) = 0 Vi € {0} U I, we have
M(z1) = M(z2) = M, if z; € Sol(P),i = 1,2 [4].

Proposition 5.1 [4,8,11,13,14] If the pair (z,)) € S X H?f is a saddle point of the
Lagrange function L(x, ) on the set S x IR}, then the point z is a global solution to
Problem (P).

We will employ this assertion in what follows in another form.

Proposition 5.2 Suppose z € D, z is a KKT-point to (P), but it is not a global solution
to Problem (P).

Then, there does not exist a Lagrange multiplier ». € M(z) such that (z, 1) €
Sdl(L).

Furthermore, since f;j(x) = gi(x) — h;j(x),i = 0,1,...,m, L(x, X) has a very
clear d.c. representation
(a) L(x,r) = Gy (x) — Hy(x),

(D) Gr(x) = go(x) + D Aigi(x), Hu(x) =ho(x)+ D Aihi(x).
i=1 i=l1

(44)

Taking into account (44), let us look at the normal Lagrange function from the view
point of the global optimality conditions (GOC) [15-19].

Theorem 5.1 Suppose (z, 1) € SAI(L), 2o = 1,¢ := fo(z). Then,V(y, B) € IR" X IR
such that
m
H (y) = D hihi(y) =B —¢. (45)
i=0
the following inequality holds
m
Gi(x) =B = D hilhj(y),x —y) Vx €S, (46)
i=0

for any subgradients h;(y) € 0h;(y) of the functions h;(-) at the point y, i € I U {0}.
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Proof According to the assumption, we have the chain

¢= foR) =D 2ifiR) = L(z,2) < D hifi(x) =L(x,1) Vx€S,
=0

i=0

from which, due to (44) and (45), it follows 8 — Hy(y) = ¢ < L(x, 1) = G, (x) —
H)(x) Vxe€S.
m
Then, by the convexity of Hy(-) = > A;h;(-), A; > 0,i € I, we obtain

=

Gy.(x) — B = Hy(x) — Hy(y) = D 2ilhj(y),x —y) Vx €S,
i=0

which coincides with (46). O

Remark 5.1 Due to Proposition 5.1, it can be readily seen that for a global solution
z € Sol(P), for which one can find a multiplier A € M(z) such that (z, 1) € SdI(L),
the global optimality conditions (GOC) (45)—(46) turn out to be necessary optimality
conditions.

Remark 5.2 Asitwasin Theorem 4.1, we see that Theorem 5.1 reduces the nonconvex
problem
(L): min L(x,A), x €S,
X

to the verification of (46) for the family of parameters (y, 8): Hy(y) = B — ¢, or,
more precisely, to solving the family of the convex linearized problems

(LL(y)): min &, (x) = G (x) — (H;(y),x), xe€S, (47

with the subsequent verification of (46) with x = u = u(y, ) € Sol(LL(y)).

Example 4.1 (Revisited) Taking into account that z; = 1is a KKT-point with 1| = %,
foz) = =3 =t ¢, weget L(x, 1) = —3x? + J(x? —x —2) = Gu(x) — Hy(x),
G(x) = %()c2 —x—2), H(x) = %xz, H;(x) = x. By setting y = 0, we obtain
H)(y) = 0 = B — ¢, whence we derive 8 = ¢ = —%, H;(y) = y = 0. Then, the
convex linearized (at y) problem

1
(LL(y): min @ (x) 1= Gy.(x)—(H; (y), x) = §(x2—x—2)—(y,x), x € IR,

yields the pointu = %,whichis feasible: f1(u) = 0.25—0.5—2 = —2.25 < 0. Then,
0y, B) := B+(H,(y),u—y) =B = —3 > —3 = +(u*—u—2) = G, (u). The latter
inequality means that (46) is violated, so that (z1, A1) = (—1, %) is not a saddle point.

In addition, the GOC of Theorem 5.1 provided the point u = 1, with fo(u) = —,
which is worse in the sense of Problem (29) in comparison with z; = —1, since

@ Springer



786 J Optim Theory Appl (2017) 173:770-792

Jo(z1) = —% < fo(u) = —%. On the other hand, matching the values of the Lagrange
function, we see that L(u, A1) := —%uz + %(zﬂ —u—2)= —% < L(z1, M) = —%.
So, the improvement happened, but at the value of the Lagrange function. O

m
Remark 5.3 Let us now set in (45) y = z. Then, we have 8 = fo(2) + >_ Aihi(z) =

L(z, L) + H)(z) = G, (z2). Furthermore, from the inequality (46), it folllowos G(x)—
Gu(z) = (H)(z),x —z) Vxe€S.

It means that the point z is a solution to the convex problem (LL(y))—(47) with
y=12,2 € Sol(LL(2)).

Hence, the following optimality condition takes place [4,8,11-14]

0, € 3G;.(2) — H.(2) + N(z; S). (48)

The inclusion (48) in the smooth case is very standard for experts in the optimization
theory [4,8-11,13,14]. Actually, in the smooth case where z € int S or S = IR", the
inclusion (48) transmutes itself into the equality

> kilVgi(2) = Vhi()] = D AV fi(x) = VLGE. W) =0 € R". 48)
i=0 i=0

It can be readily seen that those are the KKT-conditions, because the complementarity
conditions can be produced from (48) [1,2,4,12—-14] as well. Hence, we conclude that
the conditions (45)—(46) of Theorem 5.1 are connected, in a natural way, with the
classical optimality conditions [1-4,8,11-14].

Remark 5.4 Furthermore, suppose that there exists a tuple (y, 8, u), such that (y, 8)

satisfies the equality (45) and violates (46), i.e., Gy (u) — B < (H){ (), u — y). Then,
m

due to convexity of H,(-) = > A;hi(-), it follows G, (u) — B < Hy(u) — Hy(y).

i=0
Moreover, on account of (44) and (45), we have

L, r) = Gr(w) — Hy(u) < B — Hu(y) =¢ = folz) = L(z, 1),

where A € M(z). Hence, the right-hand side inequality in (41) is violated withu € S. It
means that the pair (z, A) is not a saddle point: (z, 1) ¢ SdI(L). So, the GOC (45),(46)
possess the constructive (algorithmic) property, which is demonstrated by the follow-
ing example. O

Example 5.1 (Example 4.2 Revisited) Let us return to the problem (29), where z =
(1,0)" is a KKT-point with A; = 0.3, so that £(x, 1) = fo(x) +0.3f1(x) = x5 —
0.1(x1 — 4% +0.3(1 —x —x?), S =[-2,4] x R.

Then, we see that G, (x) = x3 + 0.3, H; (x) = 0.1(x; — 4)? +0.3(x? + x2). Let
us show that z = (1,0) " with ¢ := fo(z) = —0.9 is not a global solution to (29).
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First, by setting y = (0,0) ", u = (=0.5;0) ", we see that H (y) = 1.6 = 8 — ¢,
B =07,
VH,(y) = (0.2(y; —4) + 0.6y,0.6y) T = (—0.8,0)T,
(VH.(y),u = y) = {(=0.8,0)", (=0.5,0)) = 0.4,
0@y, p) =B+ (VH(y),u —y) =11,

while G, («) = 0.3. Hence, we obtain G (u) =03 < 1.1 = 8+ (VH(),u — y),
so that (z, A1) is not a saddle point of L(x, A1) in virtue of Theorems 5.1. Besides,
z = (1,0) T isnotaglobal solution to (29), since fo(u) = —0.1(—3—4)* = —2.025 <
—0.9 = fo(z) that confirms the assertion. O

Furthermore, regardless of the effectiveness of GOC demonstrated in Examples 4.1
and 4.2 (Revisited), the question arises when there exists such a tuple (y, 8, #) which
violates (46). An answer is given by the following result.

Theorem 5.2 Let a KKT-point z € D with the corresponding multipliers A € M(z2),
Lo = 1, be given. Besides, the following assumption takes place

(H): Jve R": L(v,A) > L(z,L) = folz) =:¢. (49)

Suppose, in addition, that the pair (z, 1) is not a saddle point of L(z, 1) on S x IR'}.

Then, one can find a tuple (v, B, u), where (v, B) € IR"', u € S, and a fixed
collection of subgradients {hy (), h(¥), ..., h,, (D)}, hio(y) € 0h;(y),i € {O}UI,
such that

Hy(y) =D hihi(y) =B — ¢, (50)
i=0
G.(y) < B, (51)
Gr(u) = B < D hilhip(y), u — ). (52)
i=0

Proof 1) According to the assumption, there exists a point # € S such that L(u, A) <
L(z,») = fo(z) =¢.
In particular, it may be a feasible in Problem (P) point, which is better than z:
fiw) <0,i €1, fo(u) < fo(z). In fact, since A; > 0,i € I, we have L(u, A) :=
m

Sfo(u) + Zl Lifiw) < fou) < fo(z) = L(z, 1).

The proof is carried out further in the same fashion as the proof of Theorem 4.2.
Actually, introducing the convex set C := epi[HA(~) + C] = {(x,y) € R"t!
H, (x)+¢ < y}, we establish the relations as follows (#, G, (1)) ¢ C, (v, G, (v)) €

intC.

Then, there exists a number «, 0 < o < 1, such that (y, 8) = a(u, G (u)) + (1 —
a)(v, G, (v)) € bd C, or, which is the same, y = au + (1 —a)v, 8 = a Gy (u) + (1 —
)Gy (v) = Hy(y) + ¢.

So, (50) is proved, and (51) can be proved by the convexity of x > G (x).
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Furthermore, the negation of the assertion of Theorem 5.2 leads us to the absurdity

- , |l -« l—a
02 = Gow)+ D Al u = )= 2[Go0) =B+ (H (), v = v)
i=0
> 1w — ] > o.

(07
The latter inequality follows from (H)—(49). Hence, Theorem 5.2 is proven. O

Now let us compare the effectiveness of the GOC of Theorems 5.1, 5.2 and of
Theorems 4.1, 5.1.

Example 5.2 (Example 4.3 Revisited) Recall that Theorems 4.1 and 4.2 fail to help

escape the KKT-point z = (%, —%)T with A1 = 4, A2 = 0 and improve the value of
the function F(z,¢) =0, ¢ = fo(z) = 5%. Meanwhile, there exist points feasible in
the problem (40), which are better than z in the sense of the problem (40).

Now, let us employ the Lagrange function £(x, ) with A = (4, 0) € M(z):
1
L0, 2) = fo) + M fit0) = S0 =H? + (0 + 2 + 400 = D = (2 + D,

Then, we have L(x,1) = G, (x) — H,(x), where G, (x) = %(xl — 4%+ (x2 +
2)2 +4(x; — )2, Hy(x) = 4(x2 + 1)%. Let us choose y = (0, —%)T, u= (%, O)T,
fitw) = =% <0, fou) = 7§ < 0. Besides, it yields VH,(y) = (0,8(y> +
1)T = (0,4)". Then, we obtain that 8 = H; (y) + ¢ = 4(—5 + 1)? + 53 = 641,
(VH, (»),u —y) = ((0,4)T, (3,0.5)T) = 2. Now it can be readily seen that

1 1 (4 2, 4 2
YO B) = B+ (VHL(), u—y) =82, Gx(u)=5(5—4) +2 +4(§—1) = 8.

Hence, we see that G, (u) = 8 < 84 = B+ (VH,(y),u — y). So, (46) is violated.
Due to Theorems 5.1 and 5.2, it means that (z, A) is not a saddle point of the Lagrange
function. Actually L(u, A) := fo(u)+4fi(w) =75 +4-(-3) =4 <51 = fox) =
L(z, ). On the other hand, it is easy to compute that

fw =t aY s2= R a1’ s po=s!
= —f - — = — = /= > =J=
0 =513 9 g ~ SO =05

so that there is no improvement at all in the problem (40). Hence, we see that, in
contrast to the GOC of Theorems 4.1 and 4.2, those ones of Theorems 5.1 and 5.2
allow us to improve the point z in the sense of the Lagrange function, since they aim
at minimizing the Lagrange function with respect to the variable x.

However, they do not aim at the minimization of fo(x) over D, i.e., to solve Prob-
lem (P). O
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Remark 5.5 The volume of the paper allows only a few words about the practical use
of GOC of Theorems 4.1-4.3 and 5.1-5.2. First, a local search method, which is “a
brick” or “a workhorse” of a general global search, can be produced as follows. Let
us give an approximate x* € S for problem (£), then next iterate can be chosen as an
approximate solution to the linearized (convex) problem

(LLy): mxin @ (x) := Gu(x) — (H; (x*),x), x€S.

The convergence of the method can be investigated in the same manner as in [15,17,
18]. Furthermore, we consider Theorems 4.2 and 5.2 as a hint of a procedure enabling
to escape a local pitfall with the help of parameters (y, 8): H,(y) = B — &k, where
&k = fo (zk ), zF is a current iterate, z€ € D, which is not a solution to P).

For finding (numerically) such a pair (y, ), we fixe some 8 € [B_, B+] (see
[15,18]) and approximate the level surface Uy (8) = {y € IR" : Hy(y) = B — ¢k} by
a finite approximation A;(B) = {y' € R" : H,(y') =B — ¢, i = 1,..., N}. For
instance, in the case H; (x) = ||x||* or H;(x) = %(x, Ajx) with a positive definite
matrix A = A", one can use y' = £pu;e’, with ¢/ from a basis in R” and y; as a
solution to the quadratic equations with respect to u;, i = 1, ..., n. Furthermore, we
solve the linearized problem

(PLi): min(G). (x) — (H](3'). x)), x €5,

providingu’ € S. Finally, we have to verify the inequality G, (u’)—B > (H] (y"), u' —

yyVi =1,...,n and decide by means of constructive property of GOC about the
effectiveness of the points u’ € S,i = 1, ..., n. Itis a simplest and rough scheme of
global search. O

More practical and effective GS methods were developed in [15—17]. The sufficient
GOC for (£) are presented below.

Theorem 5.3 Let us be given a feasible in Problem (P) point z € D, ¢ = fo(2),
and, besides, the following assumption takes place

(H(L)): FveR": FIn=01...., )" € M), ho=1, for which

L, 2) = Gr(v) = Hy(v) = D % fi(v) > ¢ = fo(2) = L(z, 1.

i=0
(53)
Suppose, in addition, that for every pair (y, ) € IR" x IR, such that
m
(a) Hy(y) = 2 Mhi(y) =B —¢, (D) Gi(y) < B, (45"
i=0
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there exists a fixed collection of subgradients {hgy,(y), h|((y), ..., (y)}, where
hiy(y) € dhi(y), i =0, 1,...,m, for which the following inequality holds

GrL(x) = B = D hilhip(y),x —y) Vx €S. (46')
i=0

Then, the pair (z, ) € S x IR"! turns out to be a saddle point of the function L(x, [1).
O

The proof of Theorem 5.3 is similar to those ones of Theorems 4.2 and 4.3 presented
in Sect. 4, and it is therefore omitted. Besides, it can be readily seen thatin Theorem 5.3,
for every pair (y, 8), satisfying GOC (45'), the inequality (46") must be fulfilled
for only one fixed tuple of subgradients h;o(y) € dh;(y) (and not for any h;(y) €
dohi(y), i € {0} U I, as it was in Theorem 5.1). On the other hand, with the help of
Propositions 5.1 and 5.2, we obtain from Theorem 5.3 the following results.

Corollary 5.1 Suppose all the assumptions of Theorem 5.3 are fulfilled. Then, the
point z € D is a global solution to Problem (P).

However, let us stress the fact that, in virtue of Theorem 5.1, the conditions (45)—
(46) are not regretfully necessary for a point z € D to be a global solution to (P). On
the other hand, Theorem 5.3 provides for the inclusion (z, 1) € SdI(L), A € M(z),
which, in turn, yields that z € Sol(P).

At the same time, note that, if (z, 1) is not a saddle point of £(x, A), meanwhile
z is a KKT-point, then we are not able to say that z € Sol(P), which is our major
goal. Naturally, the question arises whether for every global solution z to Problem (P),
there exists a corresponding Lagrange multiplier A € M (z), suchthat (z, 1) € SdI(L),
which can help us to find a solution to Problem (P). We propose to see a supplementary
example.

Example 5.3 (of G.R.Walsh, [20], p. 67) Consider the problem

min fo(x) = xjx3 — 2x12 - 3x§,
f1(x) = 3x; -1{4)62— 12<0, o(x) =x3 —x2+1<0,
HE)=—x1 <0, fux)=x1-4=<0, fs(x)=-x=<0, fo(x)=x2—-3<0.
(54)

Let us study the unique solution z = (4, 0) " to the problem (54), fo(z) = ¢ = —32.
Clearly, the Lagrange function at z takes the form L(x, A) = x1x2 — 2)c12 — 3x§ +
AMQBx1+4x —12) + hg(x1 —4) — Asxp, S = IR?, because A = A3 = Ag = O dueto
the complementarity conditions: A; fi(x) = 0,i = 1, 6. In addition, with the help of
the KKT-conditions at z = (4, O)T, we derive that Ay = 2, A4 = 10, A5 = 12, so that

L(x,A) = x1x3 — 2x12 - 3x§ + 16x1 — 4xy — 64. (55)
Besides, £(z, A) = —32 = ¢ = fy(2), as it should be. Furthermore, it can be readily

seen that the function x — L(x, A) is a d.c. one. We use the d.c. representation as
follows: L(x, A) = G (x) — H) (x), where
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Gi(x) = 2(x} + x3) + 16x1 — 4xy — 64, Hj(x) = 4x7 + 5x3 — xyx2.  (56)

Therefore, onecanseethat 8 = H, (y)+¢ = Hy(y)—32,VH) (x) = (8x1—x2, 10x2—
x1) T (VH(y), u—y) = 8yiuy — yu1 +2y1y2 — 8y7 — 10y3 + 10y,u — yjus, from
what it follows that

0(y,B) =B+ (VH(y),u—y)=v()
= (8uy — u2)y1 + (10uz — uy)ys + y1y2 — 4y} — 5y3 =32, (57)

Moreover, Lemma 4.2 leads us to the equality: y, = u. Now, let us choose the vector
uasu = (—%, —g—‘)T, since S = IRZ. Then, one can compute that G (1) = —62%—2 <
—42 = Y (y) = (¥4, Bs), so that (46) is violated. Therefore, due to Theorems 5.1
and 5.2, itimplies that the pair (z, A) is not a saddle point of £(u, 1). The latter assertion
can be easily verified by the direct calculations £(u, A) = —65% < =32 =L(z,)).
So, we see that even for unique (global) solution z € Sol(P), there does not exist a
Lagrange multiplier A such that (z, 1) € SdI(L). O

6 Conclusions

In this paper, we addressed the general optimization problem with the d.c. goal function
and the d.c. inequality constraints. Besides, the original problem has been reduced
to optimization problems with two types of the cost function given by the classical
Lagrangian and the max-merit function.

The objective was to evaluate these merit functions from the view point of a global
solution to the original problem via the global optimality conditions (GOC) and the
classical OC, mainly the KKT-theorem.

The results of investigations demonstrated that both merit functions do not ade-
quately reflect the features of the original problem (P), regardless of the effectiveness
of the new GOG developed above. Besides, one merit function has some advantages
in comparison with another one in a number of examples and vice versa in other exam-
ples. Moreover, both merit functions have their own objective different to that one of
the original problem. For instance, the GOC and examples showed that it may happen
that there is no a saddle point for a global solution to the original problem. Hence, it
is necessary to consider other types of the merit or penalty functions [1-4,8-12] more
relevant to the problem in question.
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