C6.2/B2. Continuous Optimization

Problem Sheet 2 — Solution of Problem 6

Problem 6. (to be covered in problem class/revision) Given a symmetric n X n matrix M, show
that .
M ,
Amin (M) < ﬁ < Amax(M), for all s € R", (1)
s

where Apin (M) and Apax (M) are the smallest and largest eigenvalues of M, respectively.

Let f : ®" — R be twice continuously differentiable. Then the gradient V f is Lipschitz continuous,
namely, there exists L > 0 such that

IVf(@) =Vl <Lz -y, foralz yeR", (2)
if and only if the Hessian V2 f is uniformly bounded above, that is,
|V2f(x)|| < L, forall z € R". (3)

Comment: Note that this problem is in two parts. It is meant to explain some statements in the proof of
Theorem 10 (global convergence of damped Newton method. For the second part, it is sufficient to prove
Just one of the implications.)

Solution. Equation (1) is the so-called Rayleigh-quotient inequality. As M is symmetric, it is diago-
nalizable and there exists an orthonormal matrix @ and a diagonal matrix of its (real) eigenvalues A such
that M = QAQT. Then we have that
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where v = QT's, and where we also used that @ is orthonormal and the definition of Euclidean norm.

Since A = (Ai);—17, we deduce
sTMs 7 A\v?
sz Jolz
where v = (v1,...,v,). As v? > 0 for all i, clearly (min; \;)||v[? < >0, Av? < (max; A;)||v]|? and so

(1) holds. The equality in LHS inequality in (1) is attained for s =eigenvector corresponding to left-most
(min) eigenvalue; similarly, equality in the RHS inequality is attained for the eigenvector corresponding
to the largest/right-most eigenvalue.

For the second part, let us first recall Taylor’s theorem for vector functions that for any x and y in R"™,
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To show that (3) implies (2), use (4) to deduce the first equality below, namely, that for any z, y in R",

| (o w21+ ty = nydt) - (v = )| < || g V2 + 2y = )| -y =
(o 192 @+ by = @) lde) lly = 2l < (Jy Ldt) lly = xl) = Llly = all,

IVi(y) = Vi)
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where the first and second inequality above follow from the (Euclidean) matrix-norm inequality ||Az| <
[A]l - ||z|| for any A and x, and from integral properties, while in the last inequality above we used (3).



For the converse implication, we need a slightly different variant of (4). Namely, any = € R" and any
s € R™, and any scalar a > 0, Taylor’s theorem for vector functions gives

Vi(x+as)=Vf(z) +/Oa V2 f(x +ts)sdt = V f(x) + (/Oa V2f(x+ts)dt> - 8. (5)

Now fix z and s. Then (5) implies

H (/Oa V2f(x+ts)dt> -5

where in the last inequality we used (2). Dividing the above displayed inequality by «, we obtain

(/Oa VQf(x+ts)dt> -5

Letting @« — 0, and using Leibniz integral rule, we deduce

= [IVf(z +as) = Vf(2)| < Lalls],
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and so ||V2f(z)s||/|ls|| < L. By definition of the l;-norm of a matrix, the latter implies that (3)
holds. End of solution.



