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Abstract. In this paper, we consider an inexact projected gradient method equipped with a nonmonotone
line search rule for smooth constrained multiobjective optimization. In this method, a new nonmonotone
line search technique proposed here is employed and the relative errors on the search direction is ad-
mitted. We demonstrate that this method is well-defined. Then, we prove that each accumulation point
of the sequence generated by this method is Pareto stationary and analyze the convergence rate of the
algorithm. When the objective function is convex, the convergence of the sequence to a weak Pareto
optimal point of the problem is established.

Keywords. Gradient method; Multiobjective optimization; Nonmonotone line search; Pareto optimality.

1. INTRODUCTION

In this paper, we consider the constrained multiobjective optimization problem of the form:

min F (x), (1.1)
xeC
where C C R” is a closed and convex set and F = (f1, -, fn) | : R" — R™ is a vector-valued

function and continuously differentiable on an open superset of C. Such optimization prob-
lem has a wide range of applications in many fields, such as economy, finance, engineering,
management science, location theory, game theory and so on; see, e.g., [2,9,24,27,28].

In terms of numerical optimization algorithms, first-order methods are the mainstream algo-
rithms for solving large-scale problems due to their efficiency and computational simplicity. In
the present work, we focus on one first-order method, namely the projected gradient method. In
scalar optimization, the projected gradient method and its modified versions are often used to
solve nonsmooth optimization problems, feasibility problems, variational inequalities, and so
on [1,3,31,33]. For the vector optimization, Grafia Drummond and Iusem [16] proposed two
projected gradient methods for vector optimization problems. For one method, they showed
the stationarity of the cluster points without convexity assumptions. For the other method, they
proved the convergence to a weakly efficient solution when the objective function is convex.
Bello Cruz et al. [4] considered the projected gradient method for quasiconvex multiobjective
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optimization. They showed the convergence to a stationary point and further to a weakly effi-
cient solution when the multiobjective function is pseudoconvex. In [13], Fliege et al. analyzed
the convergence rate of the gradient method for smooth unconstrained multiobjective optimiza-
tion. We note that these methods are all descent methods, that is, the Armijo-type line search
rule is adopted to calculate the stepsize and the sequence of the objective function values is
monotone decreasing. While, this monotonicity can considerably slow the convergence rate of
the algorithms. In [7], by employing a scalarization process, Brito et al. proposed a projected
subgradient method for constrained nondifferentiable convex multiobjective optimization prob-
lems and obtained the convergence to a Pareto optimal point of the problem. Recently, based
on the Plastria subdifferential, we considered a projected subgradient method for solving con-
strained nondifferentiable quasiconvex multiobjective optimization problems in [30] and estab-
lished the convergence to a Pareto optimal point. However, in scalarization approaches, the
choice of the parameters is not known in advance, which leaves the modeler and the decision-
maker with the burden of choosing them. Moreover, for some problems, unproper choices of the
parameters may give rise to unbounded scalar problems [11,17]. We see that using nonmono-
tone line search techniques is a good alternative, which does not require parameter information
and allows some increase of objective function values in some iterations to improve the con-
vergence speed of the algorithms. In [25], by extending the max-type nonmonotone line search
given by Grippo et al. [19] in the scalar context to vector optimization case, Qu et al. proposed
nonmonotone gradient methods for convex vector optimization, and established the global con-
vergence and local linear convergence results for the methods. Fazzio and Schuverdt [10] con-
sidered a nonmonotone projected gradient method for multiobjective optimization based on
the average-type nonmonotone line search technique of [29], and proved the convergence to a
weakly Pareto optimal solution when the multiobjective function is convex. Recently, based
on the average-type nonmonotone line search, we considered a projected gradient method with
exogenously given square summable sequence in the computation of the search direction for
the convex multiobjective optimization [32].

Nonetheless, the research on nonmonotone algorithms for solving multiobjective optimiza-
tion problems is still insufficient. Note that, for scalar optimization, Huang et al. [21] proposed
a nonmonotone line search rule, which was verified to be an improved version of the average-
type nonmonotone line search technique. Inspired by this, in the present paper, we extend it to
the case of multiobjective optimization and propose a new nonmonotone line search strategy.

On the other hand, most of the existing algorithms for vector optimization are exact al-
gorithms. That is, in each iteration, the search direction is obtained by solving the auxil-
iary subproblem exactly, which increases the computational cost of the algorithm. In view
of this, the inexact gradient methods for vector optimization have been considered in some
work [6, 12, 15, 18], in which an approximation of the exact search direction was computed
at each iteration. Whereas, these methods are descent methods. In this paper, based on the
nonmonotone line search rule proposed here, we consider an inexact nonmonotone projected
gradient method for multiobjective optimization problem (1.1) and analyze the convergence of
the method.

The outline of this paper is as follows. In Section 2, we present some notations and pre-
liminary results which are needed in this work. In Section 3, we propose the method and
demonstrate its well-definedness. Some properties of the method are also investigated. Section
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4 concerns the convergence analysis of the proposed method without convexity assumptions.
It is proved that each accumulation point of the sequence generated by the method is Pareto
stationary and the method has a convergence rate of 0(\/%;) In Section 5, we show the conver-
gence of the method to a weak Pareto solution in the convex case. Finally, some conclusions
are given in Section 6.

2. NOTATIONS AND PRELIMINARY RESULTS

The notations used in the present paper are standard (cf. [22,26]). We denote by (-, ) the inner
product and by || - || the corresponding norm of R”. N denotes the set of all positive integers,
and N* := NU{0}. The transpose sign is denoted by T.

For a function f : R" — R := RU {+oo}, the effective domain of f is denoted by domf :=
{x €R": f(x) < 4o}, and f is called proper if domf # 0. A proper function f is called convex
if, forall x,y € domf and for all # € [0, 1], f(zx+ (1 —1)y) <t f(x)+ (1 —1)f(y), while f is called
strictly convex if the above inequality is strict for any x,y € domf withx # yandr € (0,1). We
call a proper function f is strongly convex with modulus 7 > 0 (or 7-strongly convex) if, for
any x,y € domf and ¢ € [0,1], f(tx+ (1 —1)y) <tf(x)+ (1 —1)f(y) = 5t(1—1)[x—y[> A
proper function f is said to be differentiable at X € domf if there exists a vector v € R" with the
property that

i f0 = 1@ = x=%) _

X% [l — ]|
Such a v, if it exists, is called the gradient of f at ¥ and is denoted by V f(¥). The subdifferential
of a proper convex function f at ¥ € domy is defined by

Af(xX) :={x" eR": f(x)+ (x",x—%) < f(x), Vxe&domf},

and we say that f is subdifferentiable at x € domf if d f(x) # 0. If f is differentiable at X, then
df(x) ={Vf(¥)}.

It is known that if a 7-strongly convex function f is subdifferentiable at x € domf, then, for
all x,y € domf and x* € d f(x),

FO) 2 £0)+ (6 =)+ 2y = e

The function f is said to be Lipschitz continuous with Lipschitz constant L > 0 if | f(x) — f(y)| <
L|lx—y|| for all x,y € domf.

Let R and R"?, denote the nonnegative orthant and positive orthant of R™, respectively.
We consider the partial order = (<) induced by R’} (R, ): for two vectors x,y € R", x Xy
(x < y)if and only if y —x € RY (y —x € R"?,). The multiobjective function F is said to be
continuously differentiable (convex, respectively, strictly convex), if each component function
fi with i = 1,--- ,m is continuously differentiable (convex, respectively, strictly convex). Let
Jr(x) denote the Jacobian matrix of the vector-valued function F in (1.1) at x, that is, Jp(x) =
(Vfi(x), -,V fn(x))". The definition of the Pareto optimality for multiobjective optimization
problem (1.1) is recalled as follows.

Definition 2.1. A point x* € C is said to be
(a) a Pareto optimal point of (1.1) if there does not exist x € C such that F(x) < F(x*) and
F(x) # F(x");

(b) a weak Pareto optimal point of (1.1) if there does not exist x € C such that F(x) < F(x*);
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(c) a Pareto stationary point of (1.1) if Jr(x*)(C —x*) N (=R, ) =0.

It is known that every Pareto optimal point is also a weak Pareto optimal point, and each
weak Pareto optimal point is also a Pareto stationary point. Conversely, if F' is convex, then
Pareto stationarity implies weak Pareto optimality. Also, it can be verified by definition that
if F is strictly convex, then every weak Pareto optimal point is also a Pareto optimal point.
Indeed, if we suppose that a weak Pareto optimal point x* is not a Pareto optimal point, then
there exists x € R” such that F(x) < F(x*) and F (x) # F (x*). Consequently, foralli=1,--- ,m
and A € (0,1), one can obtain from the strict convexity of f; that

Sil +A(x=x7)) <Afilx) + (1 =2)fi(x").

It follows that
(XA (x—x")) — fi(x*
which further yields that F (x* + A (x —x*)) < F(x*). This is a contradiction to the weak Pareto
optimality of x*.
Finally, we recall the following quasi-Fejér convergence theorem, which will be used in the
convergence analysis of the method.

Definition 2.2. A sequence {u;} C R” is said to be quasi-Fejér convergent to a nonempty set
U C R" if, for each u € U, there exists a sequence {&} C Ry with }';” ;& < o such that

uerr —ul)* < [Jue —ul|* + &

Proposition 2.1. [8, Theorem 1] If {uy} C R" is quasi-Fejér convergent to a nonempty set
U CR", then {uy} is bounded. Furthermore, if a cluster point ii of {uy} belongs to U, then
limy, oo 1y, = 1.

3. THE ALGORITHM AND PROPERTIES

In this section, we propose the inexact projected gradient method equipped with a nonmono-
tone line search rule introduced for multiobjective optimization problem (1.1). Some properties
of the algorithm are also presented.

Given a parameter 3 > 0, for x € C, define the function ¢, : R* — R by

s

oc(v) =B max (VF(x),v)+ 2 ¥pe R
{1, ,m} 2

In view of the strong convexity of ¢, it has a unique minimum point on the closed and convex
set C — x, denoted by v(x), i.e.,

v(x) ;= argmin c_ @ (v). 3.1)
We denote the optimal value of (3.1) as
2
O(x):=B max (Vfi(x),v(x))+ vl _
{1, m} 2

Since 0 € C —x, we have 0(x) < 0. The following characterization of Pareto stationary points
of the problem (1.1) in terms of v(-) and 6(-) follows from [16, Proposition 3].
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Lemma 3.1. For x € C, the following conditions are equivalent:
(1) The point x is not a Pareto stationary point of (1.1);
(i) B(x) < O;
(iii) v(x) # 0.
In particular, x € C is a Pareto stationary point of (1.1) if and only if 6(x) = 0.

For the following continuity of the function 6(-), one can refer to [14, Proposition 3.4].
Lemma 3.2. The function 6 : C — R is continuous.

In exact projected gradient methods, the minimizer v(x) of problem min,cc_,@,(v) needs
to be calculated in each iteration as the search direction. From a numerical perspective, it is
interesting to work with the inexact solution of this problem. In this paper, we consider the
approximate search directions as considered in [12, 15, 18].

Definition 3.1. Let x € C and ¢ € [0,1). We say that the vector v € C — x is a G-approximate
direction at x if @(v) < (1—0)0(x).

Note that the exact direction v(x) is always a c-approximate direction at x for any ¢ € [0, 1).
Since ¢y is strongly convex with modulus 1 and 0 € d@,(v(x)), we have by (2.1) that

(V) — O(x) > %Hv—v(x)”z, for any v € R". (32)

Particularly, for a c-approximate direction v at x, it follows from (3.2) that ||v — v(x)|*> <
20|0(x)|, which establishes the degree of proximity between a G-approximate direction v and
the exact direction v(x) in terms of the optimal value 6 (x).

From Definition 3.1 and Lemma 3.1, the following characterization of Pareto stationary
points of the problem (1.1) given by approximate directions can be acquired, which is the theo-
retical basis for the stopping criterion of Algorithm 3.1.

Proposition 3.1. Given x € C and ¢ € [0, 1), x is a Pareto stationary point of (1.1) if and only
if v=0is a o-approximate direction at x.

Proof. If x is a Pareto stationary point of (1.1), then 6(x) = 0 thanks to Lemma 3.1. Therefore,
it follows directly from Definition 3.1 that v = 0 is a -approximate direction at x. Conversely,
if v= 0 is a o-approximate direction at x, then 0 < (1 — 5)0(x), so 6(x) = 0, which is due to
0(x) <0. Then, applying Lemma 3.1 again yields that x is a Pareto stationary point of (1.1).

We describe the method considered here as follows.

Algorithm 3.1
Step 1 Choose parameters B > 0, 6 € [0,1), 0 < Nin < Mmax < 1, Omax < 1, and 0 < Syin <

(1 — Mmax)Omax- Let xo € C be an arbitrary init;ﬂ point. Set Cop = F(xp),0Qp = 1 and
k=0.

Step 2 If Vf;(xx) =0forsomei € {1,---,m}, then stop. Otherwise, compute the inexact search
direction v; € C — x such that @, (vi) < (1 —0)0(xx).

Step 3 If v, = 0, then stop. Otherwise, proceed to Step 4.

Step 4 Choose 7Ny € [Mmin, Mmax| and define

Or1 = MOk + 1. (3.3)
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Choose 0 € [5min, g‘:—i"l} Compute a stepsize oy € (0,1] as the maximum of {2_1j 1 JE
N*} such that

NkOkCr + F (x + 04 )

= Cy + 64 JF (xp ) v. (3.4)
Ok+t1
Step S Define
X1 = X+ OVy (3.5)
and

C,+F
Covy = M OkCr + (xk—i—l)‘ (3.6)

Ok+1

Set k := k+ 1 and go back to Step 2.

Observe that, for each k, one can equivalently rewrite Cy. | as

HCy+F - F —-C
Cooy = (MQx + )Gy + F (xg 1) — Gy _Ct (V1) = G 37)
Ok+1 Ok+1
By the definition of Q. in (3.3), one can compute that
ko J k& 1
Qk+1:1+Zan—l§1+an]rl:X S an]naxé—' (38)
J=01=0 j=0 j=0 1= Tmax

Then, one has Smin < (1 — Nmax) Omax < g‘;ﬁ‘l , so the parameter §; can be selected. Moreover,
by the definition of Q. in (3.3), it can be seen that (3.4) is equivalent to

F (xp + 0vi) = G+ Qg1 S0 J F (xp) v (3.9)

If n = 0 for each k, then C;, = F(x;) and Qy = 1, and the line search (3.9) (if further & is a
constant) reduces to the Armijo line search that was adopted in the descent methods [4, 6, 15,
16, 18]. In addition, the average-type nonmonotone line search that was considered in [10, 32]
can be regarded as a special form of (3.9) with §; = %H, 0 € [OminOk-+1, Omax)-

Note that, if Algorithm 3.1 stops at iteration k, then x; is a Pareto stationary point of (1.1).
Indeed, if Vfj,(xx) = 0 for some iy € {1,---,m}, then (Vfi,(x),x —x) = 0 for any x € C.
Thus Jr (xx) (C —xx) N (=R, ) = 0, i.e., x; is a Pareto stationary point. In the case that vy =0,
the Pareto stationarity of x; follows immediately from Proposition 3.1. Therefore, for any
nonstationary point x, we have v; # 0 and V fj(x;) # 0 for each i € {1,--- ,m}. Then, it can be
verified from

2
(ka(vk) = B e{l}'laX }<Vfi(xk)7vk> + HVSH < (1 _G)G(Xk) <0
that
Jr(xp)vi <0 and  ||vi]| <2B||VSfi(x)| foreachie {1,--- ,m}. (3.10)

Next, we show the well-definedness of the line search in Algorithm 3.1.

Proposition 3.2. The line search (3.4) in Algorithm 3.1 is well-defined and F (x;) < Cy for each
k e N*.
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Proof. We prove this result by mathematical induction. In the case that k = 0, one has Cy =
F(x0) and Q¢ = 1, and the line search rule (3.4) needs to calculate o such that

F(X() + O(()V()) = F(X()) + Q15()(X()JF(X())V(). (3.11)

From Q1) < Omax < 1 and JF (xp)vp < 0, we can see that (3.11) is the standard Armijo line

search. Thus (3.11) is true, i.e., such a g exists. Fix any K € N and suppose that for all
1 < k <K, there exists ¢ such that

F(xpq1) = F (0 + vi) = Cr+ Opey1 S 04 S F () v, (3.12)

and F(xk) = Ck.
Now, we consider the case that k = K + 1. Let us first show that F(xg41) < Ck41. To this

end, for each i € {1,--- ,m}, we define the function D}, : RT — R by Dl (1) = tq{tﬁ#,
where we use the notation C,i to denote the jth component of C; for any k. Then,
j Ck —f (XK+1)
Dy (1) = Ko 3.13

Since JF (xg)vk < 0, it follows from (3.12) that F(xgy1) = Ck, which together with (3.13)
implies that DY | (t) > 0, i.e., Dk | is an increasing function of 7. Thus

filxg11) = D, 1(0) < Dy (NkOk) = Ci 11,

which is equivalent to that F (xg41) < Cgy1 asi € {1,---,m} is arbitrary.

Next, we prove line search (3.4) holds for K 4 1 by contradiction. Suppose that there does
not exist otx+1 such that (3.4) holds for k = K+ 1. Then, for any positive integer [ € N, there
exists i(l) € {1,---,m} such that

1 i(l 1
Ti <XK+1 + ?VK—H) > C,Ql +Ok+20k+1 57V i (41 ) vk

1
> firy(Xk+1) + Qk+20k 41 51 Vi) (xk11) vk

Without loss of generality, we assume that i(l) =i € {1,---,m} for all I. Then, by the mean-
value theorem, it can be concluded that there exists some A € (0, 1) such that

1 A T 1
inf (XK+1 + EVKH) Vi1 > Ok 20k 1 ivfi(xKH)TVKH,

SO

2!
Letting [ — o in the above inequality and noting the continuous differentiability of f;, we
obtains that (Qg20k+1 — I)Vf;(xKH)TvKH < 0. Since Qg 120k +1 < Omax < 1, it follows that
\% f;(xKH)TvKH > 0, which contradicts the fact that Jr(xx 1) "vg,1 < 0. Consequently, (3.4)
is true for k = K + 1 and the proof is complete. U

Py T
(Vf; (XK+1 + —VK+1) _Vfi(xKJrl)) vi+1 > (Qk428k41— DV filxks1) vk

Thanks to Proposition 3.2, Algorithm 3.1 is well-defined. From now on, we assume that
the sequence {x;} generated by Algorithm 3.1 is infinite. By the definition of the iteration
Xj+1 = Xk + v and the convexity of C, the feasibility of {x;}, i.e., {xx} C C can be obtained
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easily. Moreover, for each k, from the definition of Cy; in (3.6) and Jr (x;)vi < 0, one obtains
by (3.4) that Gy, < Cy, that is, {C; } is a nonincreasing sequence in R".

4. CONVERGENCE ANALYSIS: THE NONCONVEX CASE

In this section, we analyze the convergence property of Algorithm 3.1 without the convexity
assumption on F. We show that each accumulation point of {x;}, if any, is a Pareto stationary
point of problem (1.1). Then, we prove that Algorithm 3.1 has a convergence rate of the order of
ik. For this, additional assumption is needed. It is known that the assumption {x € C: F(x) =
F(xy),Vk € N*} # 0 is standard for guaranteeing the existence of efficient solutions for vector
optimization problems [22], and has been frequently used in the convergence analysis of the
algorithms [4, 5, 15,23,30]. While, for nonmonotone algorithms, by considering Cy, instead of
F(xx), we use the following assumption:

(A1) Theset T := {x € C: F(x) = Cy,Vk € N*} is nonempty.

Recently, this assumption was adopted in [10,32] to prove the convergence of their algorithms
proposed therein.

Theorem 4.1. Assume that (Al) holds. Then, every accumulation point, if any, of the sequence
{xx} generated by Algorithm 3.1 is a Pareto stationary point of problem (1.1).

Proof. Let x* be an accumulation point of {x;}, and let {x; } be a subsequence of {x;} such
that lim;_..xj, = x*. Since {x;} C C and C is closed, it follows that x* € C. We prove the
conclusion of the theorem in the following two cases:
(i) limsupe, >0, and (ii) limsupaj, = 0.
k—roo k—roo
First, assume that (i) holds. For each k € N*, since Jr (xx)vy < 0 and & > Opp, it follows from
(3.4) and (3.6) that

Ciy1 = i+ 8o (xi)vie = Cr + Omin O JF (XK ) i (4.1)
By the assumption (A1), it can be concluded that {C;} is bounded from below, say R < Cj, for

all k. This, together with (4.1), implies that, for any / € N,

l

Z Smin(—0JrF (i )vie) = Y (Ce—Cry1) = Co—Cray < Co—R. (4.2)
k=0

Letting [ — oo in (4.2), it follows that Y ;> Smin(—0JF (xx)vi) < +oo. Thus
lim oy Jp (xk)vk =0. 4.3)
k—yoo

By assumption (i), there exists a subsequence {Ocj,k} of aj, such that limy ., aj, = o> 0.
Combining this with (4.3) yields that limy_,.Jr (x i )W iy = 0, which can be written component-

wisely as limg_,. V fi(x i )Tv ji, = 0 foreachi=1,---,m. Consequently, we have that, for each

ie{l, m,

0 <limsupB max (Vfi(xj ),vj )+
k—>o0 ie{l?"'vm} k k
<limsup(1—-0)0(x) ) = (1-0)0(x"),

k—oo

v, 1

=limsup ¢y, (vj, )
2 kv (4.4)
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where the second inequality is due to the fact that v i is a o-approximate direction and the
second equality follows from Lemma 3.2. Then, we obtain from (4.4) that 6(x*) =0, so x* is a
Pareto stationary point of problem (1.1) by Lemma 3.1.

Now, we assume that (ii) holds. Since {x;,} is bounded, it follows from the continuous dif-
ferentiability of F that Jr(x;, ) is bounded. Using (3.10), one obtains that {v;, } is also bounded.
Considering assumption (ii), one sees that there exists sequence { j,, } of {ji} such that

limx; =x", limvy; =v, and lima; =0. 4.5)

k—roo k—ro0 k—roo

From the o-approximation of {v frk} and the characterization of Pareto stationary points in
Lemma 3.1, one can obtain that

B max (Vhlx;,).v;,) < 0, (1,) < (1-0)0(x;,) <0

Then, letting kK — oo in the above inequality and taking into account (4.5), we have

B max (Vf(x"),v) < (1-0)0(x*) <0. (4.6)

ie{l,,m}

Now fix a positive integer ¢. Since limy_,., &, = 0, there exists some K € N such that o, < %
for all k > K, which means that % does not satisfy the line search (3.4) with x Jn> that is,

F(xjrk 2qvjrk) £ jrk+Q]rk+16jrk2q Jr(xj, Vi, YVk>K.

Hence, for each k > K, there exists i(k) € {1,--- ,m} such that

1 1 T

Titk) (Xj,k + gvj,-k> + Q) +16j, 5 zq V iy (x5, ) Vi,
4.7)

> fik) (‘xjrk) + 6max sz (xjrk> Vin
where the second inequality holds due to Proposition 3.2 and that Q i +10j e S < Omax- By con-
sidering the subsequence if necessary, we may assume that i(k) =i € {1 -,m} for all k > K.

Then, taking k — oo in (4.7) and noting (4.5), one obtains

f (x + 547 ) > fi(6") + Smax 5 Vfi(x ) v (4.8)

As the positive integer ¢ is arbitrary, it follows from (4.8) and the continuous differentiability of
f> that V£(x*) Tv* > 0. Thus maX;e (... m} (Vfi(x*),v*) > 0. This, together with (4.6), implies
that 6(x*) = 0, so x* is a Pareto stationary point of (1.1) by Lemma 3.1. The proof is complete.

0J

In the remaining part of this section, we analyze the convergence rate of Algorithm 3.1. For
this purpose, we consider the following assumption.

(A2) For each i € {1,---,m}, Vf; is Lipschitz continuous on C with Lipschitz constant L;,
that is, |V f;(x) — Vfi(y)|| < Li||x—y| for all x,y € C.

In the following result, we show the existence of a uniform lower bound on the stepsize { oy},
which will be used later in the convergence analysis.
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Lemma 4.1. Assume that (A2) holds. Then, the stepsize { o4} satisfies Qi > Qi = {1, ;Bgs:i }
forall k € N*, where Ly, = max{Ly,---,Ly}.

Proof. Take any k € N*. We consider the case that o < 1. By the definition of o, we know
that 20y does not satisfy the line search condition (3.4) of Algorithm 3.1. Hence, there exists
anindex i € {1,---,m} such that

Fi(oe+204v1) > Ch+ Oy 18206V fi(xi) Tvi > fi(3x) + Smax 20V fi (x1) T (4.9)

On the other hand, by the assumption (A2), we have

L;
fi(xk + Zakvk) < f,'(xk) + Zakai(xk)Tvk + 5 H2OCkaH2

(4.10)
< filx) + 200V fi(x) Tvi + 20 Linax || vic||*-
Combining (4.9) and (4.10), one obtains
Smax — DV filxe) T
o > (Oma )V fi(xk) Vk‘ @.11)

LmaX”VkH2

Moreover, it follows from @y, (v) < 0 that V f;(x;) "vi < —%. Applying this to (4.11) estab-

lishes that oy > iﬁ%s‘;l:x Then, the desired result follows by noting that ¢ is never larger than
1. 0

We conclude this section with the following theorem regarding the convergence rate of Al-
gorithm 3.1.

Theorem 4.2. Assume that (A2) holds and that there exists some nonempty set J C {1,- . ,m}
such that each f; with i € J has a lower bound f™" on R". Denote F™" := min;c; f™" and
F i= maXie(y,... ) fi(X0). Let {xx} and {vi} be the sequences generated by Algorithm 3.1.

Then limy_e ||vi|| = 0 and
Frnax_Fmin 1
min |lv||<t{/——M
0§z§k—1H il < V M JE

where M = 5‘“‘5—;‘“““ with Oin being given in Lemma 4. 1.

Proof. Leti € J. For each [ € N*, noting (3.6) and Jr (x;)v; < 0, we can obtain from line search
(3.4) and Lemma 4.1 that

Sinin Omin|V 1 (x1) "1 | < §04|V fi(xp) 'vi| < Cj—Cy.
Summing up the above inequality from / = O until Kk — 1 and noting Proposition 3.2 give
kil kil . . . . .
SminOmin Y |Vfi(x)) vl < Y (C]—Cjyy) = Ch—C < F™ —F™™, (4.12)
=0 =0
Letting k — oo in (4.12) yields

Y Vi) T < oo (4.13)
[=0
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On the other hand, for any / € N*, it follows from ¢, (v;) < 0 that

T [Jvi|?
Viilx) v < _T.
Applying (4.14) to (4.13) yields Y52 [|v/||* < oo, which implies that limy .. [|v¢|| = 0. Moreover,
applying (4.14) to (4.12), one can obtain that

4.14)

k—1 k—1 . .

. 2[)’ Fmax _ len FmaX _ len
K min [P <Y InlP <28 Y Vi) Tl < 2P ) _ |
[=0 [=0

0<i<k—1 Omin Otmin M

Then the convergence rate is followed. The proof is complete.

5. CONVERGENCE ANALYSIS: THE CONVEX CASE

In this section, we investigate the convergence properties of Algorithm 3.1 with the convex-
ity assumption on multiobjective function F. We prove that the sequence {x;} generated by
Algorithm 3.1 converges to a weak Pareto optimal point of problem (1.1). Let us start with the
following concept. Denote A” := {41 € R : Y’ | A; = 1}. For a nonempty closed and convex
set Q, let Po denote the projection operator onto €.

Definition 5.1. Let x € C. A direction v € C —x is said to be scalarization compatible (or simply
s-compatible) at x if there exists A € A™ such that

v="Po_, (—ﬁ]p(x)Tl> .

The concept of scalarization compatible direction was used in [18] to study the steepest de-
scent method for unconstrained vector optimization, and then was extended in [15] to study
the projected gradient method for constrained vector optimization. In this paper, we apply this
concept to the case of multiobjective optimization.

Observe that the exact search direction v(x;) is s-compatible at x. Indeed, from the first order
optimality condition for min,cc_y, @y, (v), it can be concluded that there exists uy € d @y, (v(xg))
such that

(ug,v—v(xg)) >0, VveC—x. (5.1)

Then, by the expression of ¢, and the formula for the subdifferential of the maximum of convex
functions (see, e.g., [20]), we see that there exist @ # J, C {1,---,m} and ljl-‘ > 0 with j € J;
such that

Y A =10 (Vi) = max (Vfi(u),w), V€l
i, 1<i<m

and uy = v(xx) +BYjey, /l]’-‘ij (xz), which together with (5.1) yields

<v(xk) +p Z QLJI?ij(xk),v—v(xk)> >0, VveCl—x,

S
which is equivalent to

v(xk) = PCka (—B Z ?L]kaJ(xk)) .

JEJk



528 X.ZHAO, H. ZHANG, Y. YAO

The following result is necessary for obtaining the quasi-Fejér convergence of the sequence
generated by Algorithm 3.1.

Lemma 5.1. Assume that F is convex. Let {x;} be the sequence generated by Algorithm 3.1,
where, for all k € N*, vy is a s-compatible direction at x; given by vy = Po—y, (—BJr(x) TAK)

with Ak = (l{‘,--- ,l,’fi)T € A™. Then, for all x € C and k € N,

m 2 /n . .
vk =] < o — | + 2B ey Y- AL (filx) — filw) + 55 ) (Ci—=Cisr)-

i=1 min ;=1
Proof. Let x € C and k € N*. By (3.5), we have
Pt =01 = [ = 1% = 204 (vie, x — x) + o [|vi > (5.2)
Since vy is s-compatible at xi, one has from the obtuse angle property of projections that
m
—B Z?Lika,-(xk) — Vi,V =V ) <0, VveC—ux.
i=1
Taking v = x — x; in the above inequality, we obtain that
m m
— (veox—xe) < B Y. AV i), x—x) — B Y, ANV fi(x), ve) — el 1> (5.3)
i=1 i=1
Since F' is convex, it follows that
(Vfi(xe),x—x) < fi(x) — fi(xx), foreachie {l,--- ,m}. (5.4)

Moreover, by using line search (3.4) and noting the definition of Cy in (3.6), one has that, for
eachie {l,--- ,m},

Ci . Ci
_(VF <k _Tk+1
< fl(xk)avk> = 6kak

Applying (5.4) and (5.5) to (5.3), and multiplying both sides by 20, yield

(5.5)

204 (v, x —xi) < 2B0y Y AF(fi(x) — filx)) + 5—[3 Y A —Ciyy) —2auvel?
i= i=

< 2B Y A~ )+ 9o (€ Cha) 2wl
i=1 m

in ;=]

where the second inequality holds due to the fact that Gy, < Cy and that {4} C [0,1], & >
Omin- Combining this and (5.2) and noting that o € (0, 1], we obtain the desired inequality
immediately. 0

Now, we establish the convergence of Algorithm 3.1 to a weak Pareto optimal point of the
problem (1.1).

Theorem 5.1. Assume that F is convex and that (Al) holds. Let xi be the sequence generated
by Algorithm 3.1, where, for all k € N*, vy is s-compatible at x;. Then, {x;} converges to a
weak Pareto optimal point of problem (1.1).
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Proof. First, we show that {x;} is quasi-Fejér convergent to T'. Take any x € T. Then, by using
Lemma 5.1 and taking into account that F (x;) < Cy for all k (see Proposition 3.2), {4} C [0, 1],
and oy € (0, 1], one sees that, for all k € N*,

L2
st — x||2<||xk—x||2+2ﬁak2/l" — fi(x)) Y (Ci—Civy)

i=1 min j—1

O')

g||xk—x||2+zﬁi<c,i—ﬁ<xk>> = NCELIE

Omin i=

For each k, let

& =2 i (G — filxe)) + 62[5 i (Ci—Ciy) -

min ;j—1

The nonincreasing property of {Cy} implies that {&;} C R. We now prove that }';7 & < +oo.
By (3.7) and (3.8), we can obtain that, for each i € {1,--- ;m} and k € N,

fitw) =Gy =1,
- C . —f
O O (Cir = filoxt)) (5.6)

= (@1 (G =) < 7 (o —C)).

— fila) = Gy — filxi) +

Fixing any N € N and noting Cyp = F(xp), we have that

N N m m )
Zek=2(2ﬁ2( f) z( 5 (c c,zm)
k=0 k=1 i=1 Smin =
m N [3 m N
~f (£ o)+ 2 £ (£ -ci)
i=1 \k=1 min ;—1 \ k=0
m N . . m . .
<zﬁ2(211’i<c;l—c,a)>+ Ly@-ca) 67
i=1 \k=1 max in ;=

I — Nmax = Smin i=1
23 Nimax 2p3
= <1_rlmax 5m1n) ZI(CO_ﬁ(x>)7

where the first inequality is due to (5.6) and the second inequality holds because x € T'. Letting
N — c0in (5.7), one has that Y7 & < +oo. Thus {x;} is quasi-Fejér convergentto 7 asx € T is
arbitrary. Then, it follows from Proposition 2.1 that {x; } is bounded, so it has an accumulation
point, denoted by x*, which is a weak Pareto optimal point of problem (1.1) thanks to Theorem
4.1 and the convexity of F'.

Finally, we show that x* € T'. By this and Proposition 2.1, it can be concluded that limy_,.. x;, =
x* as we wanted. Take any ko € N. Let {x;,_} be a subsequence of {x;} such that limy_,e.x;, =x".
By Proposition 3.2 and the nonincreasing property of {Ci}, we have that F(x;,) < C;, < C <
Cy, for all k > k. Since F is continuous, we then conclude that F(x*) = limy_, F (x,) = Cg,.
Thus x* € T as kg is arbitrary. The proof is complete. U
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6. CONCLUSION

In this work, we made further studies on the projected gradient method for constrained mul-
tiobjective optimization problems. The proposed method is constructed based on a new non-
monotone line search rule proposed here, and in each iteration, the approximate direction is
adopted instead solving the subproblem exactly. In the case that the problem is nonconvex, we
established the Pareto stationarity of the accumulation points of the sequence generated by this
method, and demonstrated that the algorithm has a convergence rate of 0(\/#];) When the mul-

tiobjective function is convex, we proved the convergence of the generated sequence to a weak
Pareto optimal point of the problem. In future research, we are interested in further investigating
novel nonmonotone techniques as well as the accelerated methods.
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