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Class 6: Applications of duality theory

In this class, we use the duality theory in two different contexts: nonlinear integer program-
ming and support vector regression.

Example 1. Nonlinear integer programming

Consider the following nonlinear integer optimization problem:

min f(z)
st. xe X,
z;€{0,1}, i=1,...,n,

where X C R"”, f: R” — R is nonlinear, and the variables z; are either zero or one. If f is
linear and X is a polyhedron, then the problem is called 0-1 integer programming, which is
known to be NP-complete. This means that the above more general problem is also difficult.
One way to solve these kind of problems is by using the so-called branch-and-bound technique.
This topic will be seen in the second part of the class. For now, we only say that in such
a method, it is important to find good lower bounds of the original problem. Thus, define

orig @S the optimal value of the above problem (assuming that it is finite). If we consider
the following relaxation of the above problem:

min f(z)
s.t. x e X,
0<x; <1, ¢2=1,...,m,

*

and defining its optimal value as f; ., we have

f:elax < f(i"ig?

because the feasible set of the relaxation problem contains the feasible set of the original

problem. Now, consider the dual of the relaxation problem. From the weak duality theorem,

if we have a feasible dual point, then we get a lower bound @ of the relaxation problem, i.e.,
w < f:elax'

Trivially, @ is also a lower bound for the original problem. Since we only need a feasible

point of the dual (instead of the optimal solution of the relaxation problem), it tends to be

easier to find the required lower bound in this case.

Example 2. Support vector regression

Given m data x € R™ (input) and target values y; € R, the support vector regression consists
in finding the best estimate function f: R™ — R such that f(2%) = y;, i = 1,...,m. In other



words, it tries to find a model that can explain the output by given the input data. Assume,
for instance, that the model, that is called regression function, is linear, i.e.,

flz)=w'z+b,

for some w € R™ and b € R. Now, given ¢ > 0, define /.: R — R as

0(t) = { 0, if t € [—e,¢], (1)

|t| —e, otherwise.

To find the best fit, we want to minimize the difference between the estimate f(x') and the
real output 4, by assuming that the an estimate error exits if the difference is greater than e.
More precisely, we want to solve the following problem:

m
min Z le(w's" +b—y')
i=1
st. weR" beR.
By solving this, we find the optimal solutions w* and b*, and consequently the regression f.
However, it is possible that there exist some noises in the data, which can disturb this
problem’s solution considerably. This is called overfitting, and to avoid it, we can consider
instead the following problem:

m

min Z lo(w'xt +b—y') + Cllw]|?
i=1

st. weR" beR,

where C' > 0 is a scalar. The term C||lw]||? is called regularization. Since the function £. is
nondifferentiable, the above problem is not the usual nonlinear programming that we were
considering during the class. However, by adding extra variables z;, ¢ = 1,...,m, we can
make it differentiable. In fact, first, observe that the above problem is equivalent to

m
min Zzi—l-C'HwH2
i=1 ,
st. L(wg?+b—y) <z, i=1,....m,

weR" beR, ze R™,

From the definition (1), we obtain another equivalent problem that is differentiable:

m
min Yz + Clwl||?
=1

s.t. —zi—sngxi+b—yi§zi—|—5, 1=1,...,m,
weR? beR, zeR™.

Note that it is in fact a quadratic programming problem. Now, observe that we can replace
the linear regression by an arbitrary nonlinear estimate function, by assuming that

fl@) =wo(z) +0,



with some ¢: R™ — R". In this case, the support vector regression problem is given by

m
min Yz + Cllwlf?

i=1 , ’ (2)
st. —zi—e<w'pl@)+b—y' <z +e i=1,...,m,

U)GR”, bER, ZERmv

which is also a quadratic programming problem. Now, let us find its dual problem. The
Lagrange function associated to (2) is given as follows:

L(w, b, z, XV X)) = Zzi+C||w||2+2)\l(-1)(w—r¢($i)+b—yi—zi—e)
Z (2) )—b—i—yi—zi—a)
= cuw||2+2 A g + b - yi)

+ 2(1 A Az - ST+ AP,
=1

i=1

where A € R™ and A2 € R™ are the Lagrange multipliers. Let us recall that the dual
function is given by

w A AP = inf L(w,b,z, A1, A®), (3)
(w,b,z) ER™ X RXR™

and that the dual feasible set is given by
D ={MDA?) e RT x R? | w(AD A} > —c0}.
Let us analyze the three variables w, b, z separately.

(a) If Z;il()\gl) (2)) # 0, then we can take b sufficiently small, and so the Lagrangian
function goes to —

(b) Similarly, if 1 — )\El) — )\52) # 0, then we can take z; sufficiently small, and so the
Lagrangian function goes to —oo.

(¢) The function L is quadratic and convex with respect to the variable w. Then, from the
optimality conditions, the solution (w*,b*,z*) of (3) satisfies

Vo L(w*, 0", 25, AV, A2 = 20w + 3" (WY — AP)g(a?) = 0,
=1

which gives
NS )\(2) ().

||M3

w



From (a) and (b), we obtain

D= {()\(1),)\(2)) e R” x R?

ST APy =0, and 1AM AP =0,i=1,... m} .
i=1

Moreover, from (c), we get

m 2 m m
1
* ok _x (1) y(2) - = (1)_ (2) i o (1)_ (2) o (1) (2)
L(w*, b, 25 AV A = — ;(Az Ao ;()\1 Ay ;(AZ + A e
Thus, the dual problem can be written as follows:
m 2 m m
1 W) _ @y 1) _ (@ 1) 4@
max — o ;()\i - \)g(a) —;()\i -\ )yi—;()\i +X7)e

5.t i()\(l) A =o, (4)

AL >0, A2 >0

Observe that this dual problem is also a quadratic concave programming (reformulating as
a minimization problem, we say convex programming). Furthermore, if the optimal solution
of the dual is given by (A, \(?)), the primal solution can be written easily as

=35 Z AW (2) zh).
Also, by finding b* such that |f(2%) — y’| = ¢ for all the support vectors (z¢,y;), with f(z) =
(w*) Tp(z) 4 b*, we obtain the whole estimate function f. Let us now define
K2 a?) == () Tp(a?) foralli,j=1,...,m
Then, the first term of the dual objective function (4) can be written as

2 m m
=1 3P AP AP (ot a).

i=1 j=1

m

SO0 Ao

=1

b
4C

This means that the dual objective function can be written in terms of K instead of ¢.
Similarly, since

1

f@) = (@) 9@) 46" = 553 @” AD)K (@' 2) + b
holds, the regression function f can also be written in terms of K. Because of this, many
approaches use this function K, called Kernel function. There exist many Kernel functions

in the literature, but in general it is chosen to make the dual objective function concave.
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