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Chapter 1

Introduction

Predicting the future started fascinating me from the early age. For
centuries, people have been trying to find ways to deal with the forthcoming,
and foresee the future. The motivation behind it is usually materialistic,
however its charm might even be in the power that complements the ability
to do so. What is more, that curiosity led to the marvelous results in the field
of applied mathematics. Mathematical modelling emerged as a consequence
of formalizing the nature, in an attempt to mathematize the world around
us.

The task to formally and precisely describe natural phenomena is non-
trivial. Firstly, there are many factors, whose existence is not as evident,
and defining them would be extremely complicated, as we are not fully
aware of their properties. There is also choosing the approach for solving
a problem. Mathematics offers a variety of tools, so finding a path is a
matter of preference. Same task can be modelled in plethora of ways, so
the question arises: Which model is the best? The correct answer is usually
unobtainable, however in the set of different descriptions of a problem, it is
possible to distinguish the one (or multiple) that describes the problem the
most efficiently.

With the advancement of technology and computers, we acquired the
machinery to simulate the reality more precisely. Consequently, a break-
through of new methods of modelling occured (one of which is machine
learning) . The advent of internet networked the world, and created a de-
mand for more robust and complex methods which are designed for nonlinear
and multidimensional problems. Mathematical apparatus has received the
application in a larger scale than ever before. Moreover, the models with
mathematical background have become omnipresent in our everyday lives.

This tesis will focus on an optimization algorithm and implementing
it in a machine learning model. The goal is to present the reasoning behind
this method’s functionality and formally prove the techniques used. Along-
side the theoretical part, an industrial application is included. Namely the
motivation of the thesis, besides the full implementation of the model, is to
apply the algorithm to a real world issue. The industrial problem that will
be analysed is introduced in the last chapter. Suffice it to say, the reader
will witness the beautiful ’life cycle’ of a real world mathematical problem,
and the amount of theory that is necessary to and solve it.



Chapter 2

Machine learning

Machine learning (ML) studies algorithms which simulate human learn-
ing and experience. Using probability, statistics and numerical analysis it is
possible to "teach" a computer, with a quantified certainty, how to predict,
cluster or identify properties of an entity. These methods have found their
application in various forms, in fields such as agriculture, banking, medical
diagnosis, insurance, marketing etc, and they are still evolving to this day.
Based on the nature of a problem, there are different variants of ML which
can be used to tackle the problem, the most frequent being: supervised,
unsupervised and reinforced learning. Supervised learning (which we will
focus on) is used to extract the rules from the input data to determine the
output information. The main goal of these algorithms is to predict a char-
acteristic (target, label) of a sample, with the help of its attributes (features).

SUPERVISED LEARNING

|input data » algorithm » processing

Ll 4

training dataset output data

Figure 2.1: Scheme of supervised learning

Preprocessing the data is the first step in every method. Without
modifying the data correctly, most of the algorithms would not be able to



train properly. The datasets contain rows of samples, where each column
represents an attribute (feature), and every sample can have a target value,
which we want to predict.

These datasets exist in various forms, hence the most common steps
in the preprocessing are, dealing with the missing data, and encoding the
nonnumerical features into real numbers. The rows with the missing data
can either be deleted, or if there are too many of such rows, one can ap-
proximate the missing values. In order to encode the string features, it is a
common practice to use dummy variables. Each feature, that has k differ-
ent categories, is turned into k columns, where every column represents one
category of the feature. The sample can have the value 1 or 0, depending
on whether it belongs to the category. Similar technique can be applied
to labels. If the target set is non ordered and non numerical, the targets
can be encoded with either dummy variables, or a single column with 0
and 1 values, in the case of binary classification. Note that samples don’t
need to have labels, however in that case, you may want to apply clustering
algorithms to find the clusters and make labels artificially.

The second step of supervised learning is splitting the data into two
parts. The purpose of the first set (training set) is to fit the model, while the
latter (test set) is used to validate the efficiency of the system. Scaling the
data is also recommended after the split, however it is not always necessary
for the algorithm to function properly. After training the model, the test
data is processed, and with the usage of known features we receive the label
predictions as the output values. We can then compare them to the real
test labels, and approximately calculate the efficiency of the model.

The sample sets can have a numerical or categorical label, hence there
are two types of algorithms, for regression and classification. Various meth-
ods have been developed with the same goals, that is to maximize the num-
ber of correct predictions and minimize the error. In order to achieve highest
predicting performance, an objective (loss, cost) function is defined, which
measures the distance of predicted from the true label values. Training the
algorithm implies minimizing the loss, after which the optimal parameters
are derived in order to improve the model. Nonetheless, there are various
optimization methods, all of which are extremely reliant on the properties
of the objective function.

As mentioned, datasets with categorical labels require classification
methods, due to the fact that they use cost functions designed for binary
labels. Specifically, binary classification is applied if there are only two
label categories. For the algorithms to evaluate the predictions correctly,
numerous loss functions are employed, one of which is hinge loss. Namely,
the machine learning method we will discuss is the support vector machine
(SVM). Its cost function, hinge loss, is going to be analysed and we will
prove model’s functionality .



Chapter 3

Hinge loss

3.1 SVM for binary classification

Hinge loss is a cost function used for training binary classifiers. The
most noteworthy example is its implementation in the support vector ma-
chines (SVM). Namely, the goal of the (linear) SVM algorithm is to detect
an optimal hyperplane in the n-dimensional space (where n is the number
of features) which separates the two classes of points. Note that the hyper-
plane is a n — 1 dimensional subspace for the n-dimensional space. In R? it
is a plane, whereas in R? it is a straight line. Figure shows separating
hyperplanes, for a 2 dimensional dataset.

- ceparate hyperplane

Figure 3.1: Separating hyperplane in R?, Source:

As we can see, there are more than a single separating line, however
the algorithm will search for the one that has the widest margin. We define
the margin of a hyperplane as the minimal distance from the hyperplane
to the dataset points. The points laying on it are called support vectors.
Resulting maximized hyperplane can be seen in Figure |3.2
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Sse —— separate hyperplane
1.5 1 cxnieg O support vector

5.0 1
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0.0 1

Figure 3.2: Support vectors and optimized margin in R?, Source: [TDS]
The width of the margin can be calculated as: ﬁ, where z is the
coefficient vector of the hyperplane. To maximize it, we need to minimize

||z||. What is more, based on two classes, we have the following constraints:

(r,wi) > 1, ift;=+1,i=1,..,K (3.1)
(mywi) < —1, ift;=—1,i=1,..,K (3.2)

where K is the number of points in the plane (samples), w;,i = 1,..., K
are the sample attribute vectors, and ¢; € {—1,1} is the target value of the
sample w;. Here, we denote the scalar product of vectors as (-,-). These
constraints can be simplified in the form of one inequality:

ti*(x,wi) > 1,i=1,...,K (33)

We get the following constrained quadratic optimization problem:

1
min éHxﬂz, subject to t; * (x,w;) > 1,i=1,..., K (3.4)
T

which has a unique solution. Since we are minimizing a convex function with
an affine constraint function, this problem is convex, for which we know that
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local solutions are global. This case is called a "hard margin’, and it is ap-
plicable only in the linearly separable dataset.

When the dataset is not linearly separable, which in reality is most
often the case, SVM applies what is called a ’soft margin’ That is, when
the data is being misclassified, the penalty function establishes slight toler-
ance for mistakes. In other words, this problem of misclassification is solved
by ’softening’ the constraint by employing the hinge loss with an Lo reg-
ularization factor. We will define the Lo regularized binary hinge loss as
f:R* > R,

Fa) = el S 1) (3.5)
L 2 K,LZI 19 b 1) .

where K € N is the number of samples, A > 0 a regularization parameter,
w; € R"i = 1,..., K are the feature vectors of each sample, and t € R
is the vector of corresponding real labels, with ¢; € {—1,1} . Independent
variable x € R"™ represents the coefficient vector of the hyperplane, which
we will need to find to achieve the optimal setting. Function I(¢;, z,w;) is
the basic hinge loss defined as:

l(ti,x,wi) = max((), 1—1t; % <x,wi>),ti € {—1, 1}. (3.6)

More common in literature, the hinge loss (3.6 can be written as:

I(t,y) :=max(0,1 —t*y),t € {—1,1},y € R.

where y = (x,w;) in equation (3.6).

Figure [3.3] shows the graph of the function for t = 1. It can be seen
that the error penalization in the objective function increases the closer the
y is to 0, and the further y is from ¢, on the opposite side of 0, the lesser the
loss is. This intuitively satisfies the constraint mentioned previously.
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2.5 4 — Hinge loss

1.5

1.0+

0.5

0.0 1

*1‘.5 *1“0 *5‘5 0.‘0 0.'5 1:0 1.‘5 2.‘() 2:5
Figure 3.3: Hinge loss for t=1

We can notice that the hinge loss with the Lo regularization is
constructed out of two parts. The first one 3||z||? is the regularizator, which
has the task to decrease the importance of misclassification. The second
part, however, is meant to measure the mean distance of all predictions
from real label values. Suffice it to say, as A gets larger, the latter part has
less of an impact on the loss.

Additionaly, in the case when |(z,w;)| > 1 the cost function does not
increase, whereas if |(x,w;)| < 1 the loss starts to build up.

Sa —— decision boundary — decision boundary
10 Sy O support vector O support vector

-5

-10

Figure 3.4: Hard margin (left) and Soft margin (right), Source:
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In order to find the appropriate coefficients for classifying the samples the
following optimization problem is solved:

min f(x) = mm(iHQL’H2 + el f:l(t- z,w;)) (3.7)
T T N9 K prt bR ’

The hinge loss function is not differentiable on its entire domain. However,
we can calculate the subderivative. Firstly, we will need to define the index
sets as:

E={ie{l,.K}1—ti{z,w) >0} (3.8)
M={ic{l,...K},1—t{z,w;) =0} (3.9)
W:{iE {1,...,K},1—ti<x,w¢> <0} (3.10)

Sets E, M, W represent the indexes of samples that are within, on and outside
of the margin respectively. Consequently, the subderivative is defined as:

1 & 1 1
6f(x) =\ — — Z/Bitiwi =\r— — Ztiwi — — Z ﬁitiwi. (3.11)
K =1 K i€k K €M

1 icE
Bi=<1[0,1 ieM (3.12)
0 i€ W

The hinge loss can also be used as a cost function for outlier detection
algorithms.

3.2 SVM for anomaly detection

The datasets are often filled with imbalanced samples that stand out from
the rest, and should be extracted. The anomaly (outlier) detection is a
convenient process which is used to discover and eliminate such data. In
industry, detecting anomalies within the operating systems can be benefi-
cial, as we can predict the malfunctioning of the equipment and mitigate
the potential losses. These outliers can be detected in many ways, however,
different methods may not discover the same anomalies within the set. One
of such methods is the ’one class SVM’, which is an unsupervised machine
learning method. As the name suggests, the notion is similar to the binary
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classification SVM, where we are trying to find the optimal hyperplane to
classify the data. However, one class SVM doesn’t use labels for training,
hence it is considered to be an unsupervised algorithm. The algorithm sep-
arates the points from the origin by finding the separating hyperplane with
the largest margin based on the features. In Figure [3.5] we can see that the
separating line defines the anomaly boundary.

100 . .
o * . @ *
0.75 1 P~ * .,
0.50 4 :
0.25 1
0.00
—0.25 1
—0.50 1

—0.75 1

0.0 02 04 0.6 0.8 10
Figure 3.5: One class SVM hyperplane for a 2-dimensional set
To find the optimal hyperplane we solve the following optimization problem:

1
min §HxH2 —r, subject to |(z,w;)| > |r|,i=1,..,. K (3.13)
T,r

The samples w; for which |(z,w;)| < |r| are considered to be anomalies.
Adding the regularization parameter and the hinge loss penalization, we
can rewrite the problem as:

Allz]?
2

LS
—Ar+ 7 ; max{0,r — (x,wﬁ}), (3.14)

min f(z,r) = min (
z,r T,r
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We can also find the subgradient of f(x,r), as:

1 & 1 1
3:cf(33=7’)2/\37—?;@%:)\96—?2%—? > Biwi

icE’ iEM/
1 1 3.15
R VLS I (3.15)
Of (x,r) = [0uf(z,7) Op f(,7)]
where,
E={ie{l,.,K}r— (z,w;) >0} (3.16)
M ={ie{l,..K}r— (z,w;) =0} (3.17)
W ={ie{l,. . K}r—(z,w) <0} (3.18)
and f; is as in

The optimization problems and , require minimizing a non-
smooth function. The traditional minimization methods have trouble in
dealing with large and sparse datasets, thus the stochastic method is pro-
posed. To solve this, we are going to use the gradient sampling for nons-
mooth functions, which was first introduced by Burke, Lewis and Overton
[BLOJ, and later revisited and upgraded by Kiwiel [KIW]. However, we will
need to show its functionality and prove the convergence first. In order to
do so, basic theory of nonsmooth analysis needs to be introduced.

10



Chapter 4

The nonsmooth analysis

4.1 Generalized gradient

The terms and ideas presented in this chapter are mostly from |[CLA], and
the notation is directly taken from it. The rest is adapted to be in the spirit
of Clarke’s work.

Suppose (X, || - ||) is a Banach space, where X is a nonempty set, con-
taining elements = (vectors).

Definition 1. Let Y C X, and f : ¥ — R. We say that f is rank K
Lipschitz continuous if, for a nonnegative scalar K holds:

|f(y1) — fy2)| < Klly1 — y2l|, for all yi,y2 € Y. (4.1)

This condition, intuitively speaking, means that the function is not ’too
steep’. Notice that the function doesn’t need to be differentiable in order
to be Lipschitz continuous, however all differentiable functions are Lipschitz
continuous. For example f = |z| is Lipschitz continuous, but not differen-
tiable at x = 0.

We say that f is locally Lipschitz (near x), if for some € > 0, f satisfies
the condition [4.1) on the ball B(z,€) := {2/, ||z — 2’| < €}. This leads us to
the term generalized directional derivative.

Definition 2. Let f be locally Lipschitz at x, and let v be a vector in X
different from x. We define the generalized directional derivative of f at x,
denoted as f°(x;v), in the following way:

fo(x;v) = limsup fly+tv) — 1y) (4.2)

y—z,t—0 t
where y € X, and t > 0.

This definition does not imply the existence of any limit, because it
involves only the behaviour of f near z. It also differs from traditional def-

11
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inition of directional derivative, as the base point y is not fixed.

Theorem 1. [CLA] Let f be a rank K locally Lipschitz continous function
at .

i) The function v — f°(x;v) is finite, positively homogenous, and subaddi-
tive on X, satisfying:

£ (z;0)] < K|

ii) f°(x;v) is upper semicontinuous as a function of (x,v) and, is rank K
Lipschitz on X in terms of v alone.

iil) fO(x; —v) = (= f)°(z;v)

Proof. From Lipschitz inequality, we know that:

= K|l

’f(y+t1;) —f(y)| §K||y+t:—y|

As | f°(z;v)| is the lowest upper bound, it is bounded by K ||v||. This proves
the part (i).
Positive homogeneity comes from:

(s \0) = limsup L8 FA ZFW) G SR = f)
y—a,t—0 t y—sa,p—0 P

We get the subadditivity from the following:
Fowsv + w) = limsup LW FWF0) = Fly) + fly +tw) = fly + tw)

y—x,t—0 t

< Timsup fly +tv+tw) — f(y +tw) 4 Jimsup fly +tw) — f(y)

y—ax,t—0 t y—ax,t—0 t

= f(z;v) + f(z; w)
(4.3)

which proves i).

12
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For ii), we will need sequences {x;} and {v;} which converge to = and
v respectively. Thus, for each i, there exists y; € X, t; > 0, such that if:

1
llyi — i < 7 + t;, then

fo(;v) — % < fo(aisvi) = Fli tﬂt}z) = F)
_ it tz':) — f(yi) n f(yi + tivi); f(yi + tiv) (4.4)
< fyi + ti:) — f(yi)

+ Klo; — ol

which, after applying the upper limit (as ¢ — o0), takes the form:

lim sup f° (23 v;) < f°(x;v).

1—00
Hence the upper semicontinuity has been established.

Finally, for v,w € X we have (from Lipschitz inequality):

fly+tv) — fly) < fly +tw) — fly) + Kl|jv —w],

for y near x, and t approaching 0. After dividing by ¢ and applying upper
limits (limsup,_,, ;o f) we get:

fo(x0) < fO(zsw) + Klv —wl].

This implies Lipschitz continuity for the second argument, and proves ii).
The following holds:

f(@' —tv) — f(a)

fo(x; —v) = limsup

' —x,t—0 t

= lim sup (=)u+ tvt) — (_f>(u),where u=2z —to. (4.5)
u—x,t—0

= (=f)(z;v)

13



4.1. GENERALIZED GRADIENT

The following theorems, which we will not prove, will give us the tools to
define the generalized gradient. However, first we need to define the space
of linear functionals.

Definition 3. Let (X, ||-||x), and (Y,]|-|ly) be normed spaces over the same
field F. Function f: X — Y is linear, if for each o, 8 € F', and x,y € X

flax + By) = af(z) + Bf(y). (4.6)

The set of all continuous linear functions from X to Y is denoted as L(X,Y).

Definition 4. Let X be a vector space over F'. Linear function f: X — F
is called a linear functional on X.

The set L(X,Y) is a vector space over F, if the addition of the vectors
fyg € L(X,Y), and multiplication by scalar o € F' is defined as:

(af + Bg)(z) = af(z) + Bg(x), for every xz € X. (4.7)

If Y = R, then the space L(X, R) is Banach, and we call it the dual space
of X, denoted as X'.

Definition 5. Linear function f : X — Y is bounded if there exists M > 0,
such that
1£(@)lly < [l2]x, for every z € X. (4.8)

Theorem 2. [HP] Linear function f : X — Y is continuous iff it is bounded.

This lets us formulate the Hahn-Banach theorem.

Theorem 3 (Hahn-Banach,[HP]). Let X be a vector space over R, and
p a subadditive and positively homogenous functional on X. Let A be a
nonempty subspace of X and f: A — R a linear functional for which holds

f(x) <p(x), for every z € A.

then, there exists a linear functional F' € X' satisfying:
Fla = f,F(z) < p(x), for every v € X. (4.9)
where Fj, is the restriction of F over A,

14
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The Hahn-Banach Theorem claims that any positively homogenous
and subadditive functional on X has at least one linear functional on X
which it majorizes. Therefore, with the results of Theorem [I] a linear func-
tional £ : X — R exists, such that for every vector v € X, f°(z,v) > &(v)
holds. Note that ¢ is bounded, thus belonging to the dual space X', of
continuous linear functionals on X. We will denote the elements of X’ as
&(v) = (&, v). This notation was used in [CLA], and it is similar to the one
of the scalar product’s. As the similarity isn’t only of the visual kind, it is
left this way.

Definition 6. We can define the generalized gradient of f at x as a subset
of X*:

Of(x) ={¢€ € X*: fo(z;v) > (& v) for all v in X'} (4.10)

The norm of the dual space is defined in the following way:

€11+ = sup{(§,v) 1 v € X, |v]| <1} (4.11)
Next theorem states some basic properties of the set.

Theorem 4. [CLA] Let us assume f is a rank K Lipschitz continuous func-
tion (near x). Then:

i) Of(x) is a nonempty, convex set and [|{]|« < K for every € 0f(x)

ii) For every point v € X,
F(w;0) = max{(€,v) : € € D (x)}. (1.12)

Proof. The nonemptiness follows from the Hahn-Banach theorem, whereas
the convexity can easily be shown. If we take £,0 € df(x) then:

fo(x;v) > max{(&,v), (0,v)} > (A + (1 = N)b,v), forallve X, A €[0,1]

Thus A§ 4+ (1 — A\)@ € 9f(x). The upper bound we get from Theorem

To prove ii), we suppose that for some v € X, f°(x;v) exceeds the
maximum, . The version of the Hahn-Banach theorem states that,
there is a linear functional &, which is majorized by f°(x;-), and it equals
f at the point v. From that proposition, £ belongs to df(z), and we get a
contradiction: f°(z;v) > f°(x;v), hence confirming the theorem. [

15



4.1. GENERALIZED GRADIENT

The following lemma shows the equivalency of the relations of dual
sets and the respective support functions.

Lemma 1. [CLA|] Suppose that sets ¥, C X* are closed and convex.
Then
X C Qiff sup{(§,z): € € B} <sup{(n,x):n € N} (4.13)

for all x € X. Function o(z) = sup{(£,x) : £ € ¥} is also called a support
function

Proof. The first direction is trivial. The second direction is derived from
the proposition that in a locally convex space, each closed convex set is an
intersection of all the half-spaces which contain him.

[ |

Useful property of the generalized gradient 0f(x) is that it reduces to the
standard derivative if f is C', and to the subdifferential of convex analysis,
in the case when f is convex. The set Jf(z) can be written in different
forms, one of which we will show. First let us recall the standard definition
of a directional derivative.

Definition 7. Let F': (X, |- ||lx) = (Y, |- lv), where X and Y are Banach
spaces. Directional derivative of I' at x in the direction v is

F/(a:0) = lim F(x +tv) — F(x)
T 50 t

= (DF(z),v). (4.14)

when the limit exists.

We say that F has a Gateaux derivative at x , denoted as DF(z), if for
every v € X, F'(z;v) exists. Additionaly, Gateaux derivative is an element
of the continuous linear functionals, the space IL(X,Y"). Connection between
the functional D f and function f can be seen in the following proposition:

Theorem 5. [CLA] Let f be locally Lipschitz at x and admit a Gateaux
derivative Df(x). Then Df(x) € df(x).

Proof. From the definition, f'(z;v) = (D f(x),v). We know that f'(z;v) <
fe(x;v), thus fo(z;v) > (Df(x),v). This, together with the definition of

df (x), implies the required inclusion D f(z) € df(z) .
|

16



4.1. GENERALIZED GRADIENT

For the following statement, we will first need to recall the famous
Boltzano Weierstrass theorem.

Theorem 6 (Boltzano Weierstrass). Every bounded sequence in R™ has a
convergent subsequence.

Further, an equivalent definition of df(x) is given.

Theorem 7. [CLA] Let f be Lipschitz continuous near x, and suppose D
is an open dense subset of R™ where f is differentiable. Then

Of(z) = conv{lim V f(x;) : z; » x,z; € D}, (4.15)

where conv(-) denotes the convex hull of a set. The convex hull of the set is
the unique minimal convex set containing it.

Proof. From Theorem[d] (i), 8 f is locally bounded near z, and from Theorem
we have Vf(x;) € 0f(x;). Hence, from Bolzano-Weierstrass Theorem,
there exists a convergent subsequence {V f(z})} of the sequence {V f(x;)}.
The limit of such subseqgence remains in 0f(z), which we need to show. It is
known from the definition of df(z;) that fo(x;,v) > (Vf(z}),v), and from
Theorem [1] (the semicontinuity of f°) that f°(z,v) > (lim Vf(2}),v). This
implies the inclusion lim V f () € 0f(x). Hence, it follows that the set:

{imVf(z;): x; = z,x; € D} (4.16)

is a subset of df(z). It is nonempty, bounded and closed, hence it is a
compact set. As df(z) is convex, the right hand side of is contained in
the df(z). The second inclusion will follow from Lemma [l after we show
that the f°(x;v) doesn’t exceed the support function of the right hand side
(as f°(z;v) is the support function of df(x)) . To achieve this we will need
another lemma.

Lemma 2. [CLA] For any v € R", and € > 0,
fo(z;v) —e <limsup{Vf(y)-v:y = z,y € D} =: a. (4.17)

Proof. From the definition of the upper limit, there exists § > 0, such that
the condition y € B(x,§) implies Vf(y) -v < a+ €. Since D is dense in R",
the measure of D N B(x,d) differs from 0. Now, consider the line segments
Ly ={y+tv:0<t< ﬁ} From Fubini’s theorem, for almost every
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4.1. GENERALIZED GRADIENT

y € B(z, %), the function is differentiable. Thus
t
Fly+ o)~ tly) = [ Vi +s0)-vds
0

follows from the Fundamental theorem of calculus. Since we have that |y +
sv—x| <dfor0<s<t, Vf(y+sv) v <a+ e holds, hence

fly+tv) = fy) <tla+e)

Consequently,
fozv) <ate

which completes the proof of Lemma [2] and Theorem [7}

Definition 8. We define e-subdifferential of function f as

Ocf(x) := convd f(B(x,€)). (4.18)

The terms stationarity and e-stationarity are introduced in the following
way.

Definition 9. Let f be Lipschitz continuous near x. We say that x is sta-

tionary for f if 0 € 9f(z), and e-stationary for f if 0 € Jf(x).

Now, as an introduction to Lebourg’s theorem, we will demonstrate some
basic calculus of 0f ().

Theorem 8. [CLA| Let us assume that f is a Lipschitz continuous function
near the point x.

i) If s € R, then J(sf)(z) = sOf(x).

ii) If z is a point where f reaches maximum or minimum, then 0€

of ().

iii) If f;,4 = 1,...,n is a finite family of Lipschitz functions near x,
then their sum f = f; is also Lipschitz near z, and

0 fi)(x) C > 0fi(x).

18



4.1. GENERALIZED GRADIENT

Proof. We know that sf is Lipschitz near z. Additionaly, when s is non-
negative (sf)° = sf° holds, which would imply that 9(sf)(z) = sd0f(z). For
a negative scalar s, it is now sufficient to prove the case when s = —1. From
an element £ € X* belongs to d(—f)(x) if and only if (—f)°(z;v) >
(&, v), for all v. Theorem 1| (iii) allows us to write f°(x;—v) > (§,v). As ¢
is a linear functional, from its homogeneity it follows that (¢, —v) = (=§,v),
which implies that f°(z;—v) > (=&,v) and —¢ € Of(x). Consequently,
¢ € —0f(x), thus proving i).

Since 9(—f) = —df, for (ii) it is enough to prove the instance when
x is a local minimum. However, in that case, for any v € X, the definition
of a minimum implies that f°(z,v) > 0 = (0,v) (rate of change can only be
positive near x). Hence, 0 € 9f(x).

To prove iii), first notice that the right-hand side of the inclusion
(3= 0fi(z)) represents a set of points £, obtained by the sum " &;, where &; €
Ofi(x). For n = 2, we have to prove that O(f1 + f2)(z) C df1(x) + dfa2(z),
and the case n = k will inductively follow. After applying Lemmal[I], we need
to prove the inequality: (f1 + f2)°(z;v) < fP(z;v) + f9(z;v). Furthermore,
from the definition:

(fi+ f2)(y+tv) — (f1 + f2)(v)

(f1 + f2)°(x;v) = limsup

y—ax,t—0 t
tv) — tv) —
< Jim sup fily +tv) — fi(y) + limsup foly +tv) — foly)
y—x,t—0 t y—x,t—0 t
= fi(z;v) + falz;v)
(4.19)
thus proving iii). |

One very important property of the gradient set is given in the form
of a mean value theorem. It will have a role in proving the functionality of
the [KIW] optimization method. Foremost, a directional derivative can be
denoted as:

fo(:c;v) _ limsup f(y + tv) B f(y)

y—x,t—0 t

= max(9f(x),v). (4.20)

Where, (0f(x),v) =: {(§,v),§ € If(x),v € X}
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4.2. THE LEBOURG’S MEAN-VALUE THEOREM

4.2 The Lebourg’s mean-value theorem

Theorem 9 (Lebourg). [CLA| Let z,y € X be arbitrary points, and
suppose that f : X — R is a Lipschitz continuous function on an open set
containing the line segment [z, y]. Then there exists a vector u € (x,y) such
that

fly) = f(x) € (Of(u),y — ). (4.21)

For the proof, the following lemma is introduced. Let us first denote the
point x + t(y — x) by ;.

Lemma 3. [CLA| The function g : [0,1] — R defined by ¢(t) = f(x¢) is
Lipschitz on interval (0,1), and inclusion holds:

dg(t) C (0f (1), y — ). (4.22)

Proof. The Lipschitz continuity of ¢ is implied by the fact that f is Lipschitz.
Since both sets from (4.22)) are convex, knowing Lemma |1} we only need to
prove

max{(dg(t),v)} < max{(9f(x:),v(y — x))} (4.23)

Notice that supremum became maximum, as functionals are linear, contin-
uous and defined on the closed segment. Additionally, the left side of the
ineqality equals ¢g°(¢;v). Hence

g(s +v) —g(s)

9°(t;v) = limsup

s—t,A—0 A
o fla+ s+ M)y —x)) — f(z+s(y —z))
= lim sup
s—t,A—0 A (424)
f@' + My — =) — f)

(=) < limsup 3
y' —xt,A—0

= [z 0(y — o)) = max(df (2), v(y — x)).

Proof of Lebourg’s theorem. Observe the help function 6 : [0,1] — R, de-
fined by

0(t) = f(ae) +t[f(z) = f(y)]-

Notice that #(0) = (1) = f(x), which from continuity implies the existence
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4.3. CARATHEODORY’S THEOREM

of a point ¢ € (0,1), which minimizes or maximizes 6. By Theorem [§ (ii),
we know that 0 € 00(t).
From Theorem [§| (i), (iii) and Lemma |3} we have:

0€00(t) = 0(f () + t[f(z) = f(y)])
C Of(xi) +t0[f (x) — f(y)] (4.25)
C (Of(@e),y —2) +[f(x) = f(y)],

which implies (if we take u = x)

0=1[f(x) = fW)]+(y—2)
=f(y) = f(z) € (0f(u),y — x)

where £ € 0f(u). This proves Lebourg’s mean value theorem.

(4.26)

Some basic notion of convex analysis will be required, when proving
the convergence of the algorithms. The Carathéodory’s theorem follows.

4.3 Carathéodory’s theorem

As one of the basic principles in convex analysis, Caratheodory’s theorem
has many applications. Intuitively, it states that any point in the convex
hull of the set C C R™ (denoted as conv(C)), can be represented as the
convex combination of at most n + 1 points in C.

Definition 10. Set C is convex if it cointains every line segment that con-
nects each pair of points from the set:

z,yCC=Xx+(1-NycC (4.27)

Definition 11. A point x € C is said to have a convex combination if there
exists k € N, w; >0 and z; € C,i =1,..., k, such that

k k
T = sz‘l’z‘, and Zwi =1 (4.28)
i=1 i=1

Definition 12. We define (equivalently) a convex hull of the set C , conv(C),
as the set of all convex combinations of points in C.
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4.3. CARATHEODORY’S THEOREM

Definition 13. Closure of the set C is defined as:

cl(C) =(B(C.e) (4.29)

where, B(C,€) = U{z : ||z — ¢|| < ¢, for some c € C}.

Theorem 10 (Carathéodory,[DU]). Let x € conv(C), where C C R™.
Then there exists n+ 1 vectors (not necessarily distinct) zg, ..., z, € C, such
that z € conv(xg, ..., Tpn).

Proof. Knowing that x belongs to the convex hull of C, from the Definition
6, we can find k € N, w; > 0 and z; € C,i =0, ..., k such that

k k
T = Zwixi, and Zwi =1.
1=0 i=0

If £ < n there is nothing more to prove. Suppose that k& > n. Since the
dimension of the space is n, we know that the vectors z1 — zg, ..., £ — ¢ are
linearly dependent. Thus, there exist scalars A;,2 = 1, ..., k, which are not
all zeros, and Y.F_ \jz; = 0 holds. Let us define \g = — %, \;. Tt follows
that Zf:o Aixz; = 0, and for at least one index i, A; > 0. Now:

k
T = Z wizi — 7 *0
=0
k k
= Z Wiy — 7Y Z )\ixi (4.30)
=0 =0

k
=) (wi — YA
i=1

W UJJ

If we choose v = Orglgk{x,)\i > 0} = N for some j = 0, ..., k, we have
that
k
wi +7A; > 0,1 =0,...,k with wj + ’}/)\j =0 and Z(wz + ’Y/\i) =1.
i=0

So we can omit j-th element, and write z as a convex combination of k
elements. This can be done until k = n. |
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4.4. GEOMETRIC REPRESENTATION

4.4 (Geometric representation

In this section, we will show some basic geometric concepts related to the
gradient.

Definition 14. Let C C X. The distance function d¢(+) : X — R is defined
by
do(z) = inf{||lx — || : c € C}. (4.31)

In the case when C is closed, we know that z € C' iff do(x) = 0. The func-
tion d¢ is globally Lipschitz, which the following theorem states.

Theorem 11. [CLA] The distance function d¢ is globally Lipschitz on X
(also known as a short map):

lde(x) — do(y)l < [z —yl, (4.32)

Proof. By the definition of infimum, for € > 0, there exists ¢ € C, such that
do(y) = |ly — ¢l — . Hence,

de(x) <z —cfl <z =yl +lly — <]
|z —yll + do(y) + € (4.33)
do(z) —do(y) < |z -yl +e
Similarly, we get dc(z) — dc(y) > —(||x — y|| + €), from which the desired

statement follows.
[ |

Suppose that x € C'. We say that a vector v € X is tangent to C at x
if d%(x;v) = 0. More formally:

Definition 15. The set of all tangets to C' at x is denoted as T¢(x) and
To(x) ={v e R": d}(z;v) =0,} (4.34)
where

d tv) —d
d¢(z;v) = limsup oly +tv) — de(y)

y—rx,t—0 t

(4.35)

23



4.4. GEOMETRIC REPRESENTATION

From Theorem [l To(x) is a closed and convex cone in X, and it always
contains 0. We can define a normal cone, using the tangent set.

Definition 16. The set of vectors ¢ € X™ is called a normal cone if its
elements only form obtuse or right angles with the vectors from the tangent
cone:

Ne(x) ={§ € X*:(&v) <0 forall vinTo(x)} (4.36)

Figure [4.1] shows the normal and tangent cone for different type of points of
a set. We can notice that none of the vectors from the normal cone form an
acute angle with a tangent cone vector.

Figure 4.1: Five normal and tangent cones, red and green respectively

Suppose that C C R™ is a closed convex set. For a scalar product
(-,+), and a vector y € C, (y,-) is a bounded linear functional on C, thus we
can use the scalar product in the previous definition (instead of the general
functional).

We define an ortogonal projection of a point z on the closed convex
set C as:

proj(2|C) = {y" + |z — ¢/|| = min ||z — y|}. (4.37)
yeC
This implies,
proj(0lC) = {y" : Iy/|| = min |y} (4.38)
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4.4. GEOMETRIC REPRESENTATION

Suppose that ||y”|| = minyec |ly|| . We know that ||y”|| = dc(0), which is the
distance of vector 0 from the set C. Hence, we can write y” = proj(0|C). As
y" is the projection of 0 onto C, y" € T holds, and we have (y”, —y”) <O0.
This implies —y” € N¢(y"), thus (—y”,y —y") <0, for every y € C. We
can conclude that:

ly" 1l = min lyll = [ly"1* < {y,y"), for every y € C (4.39)

Based on these principles, the gradient sampling optimization algorithm
was constructed by Burke, Lewis and Overton [BLO], and later enhanced
by Kiwiel [KIW]. This algorithm minimizes nonsmooth functions, and can
be used in mentioned optimization models. The next chapter will introduce
the Kiwiel’s method, some modifications, and prove the convergence of all
versions.
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Chapter 5

The Gradient Sampling method

The Burke, Lewis, Overton’s algorithm minimizes a locally Lipschitz func-
tion f : R™ — R, which is continuously differentiable on an open dense
subset D C R™, and has bounded level sets. At each iteration, it computes
gradients of f at the current iterate and at m > n+1 points from the e-radius
ball. From these gradients, an optimal descent direction can be found, as
the solution of a quadratic program. Armijo line search provides the next
iterate candidate, by calculating the step size of the iteration. It does so by
finding the maximum step in the chosen direction, such that the condition
of the sufficient descent holds. In the case the new iterate doesn’t belong to
D, it is slightly perturbed, so that it preserves the Armijo condition.

There are two convergence results, based on whether the e radius is
constant or reduced dynamically. The first one states that with the proba-
bility 1, given the constant radius €, the gradient sampling (GS) algorithm
generates a sequence with a cluster point, which is e-stationary. In the case
when € is reducing, they established that if the algorithm converges to a
point, the limit of the sequence is a stationary point for f (with probability
1).

Kiwiel’s results are however stronger. For a fixed e, he shows that
every cluster point generated by the GS algorithm is e-stationary, almost
always. Whereas, when € is dynamically reduced, every cluster point of an
arbitrary subsequence is stationary, without the assumption that the whole
sequence converges. Evidently, the latter results are strictly better. In both
cases, it will be showed that the algorithm terminates with probability 1.

Alongside these changes, Kiwiel made a revision of the algorithm, in
which the perturbation of the Armijo candidate is limited by the step size,
instead of the € radius as before. This modification allows slightly weaker
assumptions, however the results are strong. For a fixed e, with probability
1, either the f-values go to —oo, or every cluster point of a subsequence of
iterates is e-stationary. When ¢ is reduced, again, it is showed that either
the iterates go to —oo or every cluster point they make is stationary.

There are three modifications of the GS algorithm in Kiwiel’s work,
with the intention to improve the practical performance. Since the search
directions are normalized, as the algorithm converges, Armijo’s line search
can grow to infinity. Hence the different approaches are recommended, all
of which will be covered.
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5.1 The Algorithm

Firstly we will assume that the function f : R®™ — R is locally Lipschitz and
continuously differentiable on an open dense subset of D of R™. We will
use the second definition of the generalized gradient (also called Clarke’s
subdifferential),

Of(x) = conv { lim Vf(y') — x5’ € D} (5.1)

Jj—00
Similarily, a Clarke e-subdifferential is defined as:

Ocf(x) :== conv Of(B(x,€)). (5.2)

We can approximate this set with:

Gc(z) := cl conv Vf(B(z,e) N D), (5.3)

as it is clear that G¢(x) C O f(x), and 9, C G, for 0 < €1 < e3. Again,
we say that x is stationary for f if 0 € df(x), and e-stationary for f if
0 € O.f(x). The following is the Kiwiel’s GS algorithm, which does not
require compact level sets as the previous version.

GS algorithm [KIW]

Step 0 (the initialization). Initialize with 2! € D, optimality toler-

ances Vopt, €opt > 0, line search parameters 3,7 € (0,1), reduction factors
wu,0 € (0,1], a sampling radius € > 0, a stationarity target v; > 0, and a
sample size m > n + 1. Set k:=1.

Step 1 (gradient sampling). Sample m points {zF}™, from B(z¥, €).
If {z¥} ¢ D, stop. Otherwise, set the approximation of G.:

Gy, := conv{V f(zF), Vf(z¥), ...,V f(zF)}. (5.4)
Step 2 (direction search). Set g* := proj(0|G})
Step 3 (stopping criterion). If ||g*|| < vp and e < €opt, StOp.

Step 4 (radius update). If ||¢*| < v, set vpy1 = Ovg, ery1 = e,
ty =0, "1 := 2¥ and go to Step 7. Otherwise, set Vil = Vg, €bt+1 ‘= €k,
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5.1. THE ALGORITHM

and

k
dF =9 (5.5)

gl

Step 5 (Armijo line search). Find the step size with the Armijo search:

tr == max{t : f(.’IJk + tdk) < f(l'k) - 5tHng,t € {1777727 }} (56)

Step 6 (differentiability check and update). If ¥ 4 td* € D, set
zFtl = 2F 4 t,.d*. Otherwise, let Zr+1 be a point in D that satisfies:

FY) < f@*) = Btillg®l, (5.7)

|2 + tpd® — ¥ < min{ty, e} (5.8)

Step 7 (start again). Increase k by 1, and go to Step 1.

Notice that the algorithm keeps the iterates inside the set D. What is
more, from Step 2, g¥ = proj(0|Gy) < ||g*|| = mingeg, ||g|, which implies

|g*|| = dg,.(0). Thus, from equation (4.39), it is known that (g, g¥) > ||g*|1?,
for all g € G}. Since Vf(2*) € G and (5.5), we have that:

(Vf(*), g") > 16"

(VF@"), =lg" ") > [1g"|I?
(5.9)

—(Vf(a*),d*) = ||g"|

(Vf(a*),d*y < —)g"|I

Armijo line search is hence well defined, as we have chosen a valid descent
direction. Therefore, ¢’ > 0 exists, such that f(z* 4 td¥) < f(2*) — Bt/ g"|,
for all t € (0,¢').

The main difference between Kiwiel’s algorithm and Burke, Lewis and
Overton’s is the stronger requirement of Step 6 in the latter. In the case
when 2F+t,d* ¢ D, 2%+ can be found from a uniform distribution in B(z*+
trd®, min{ty, e, } /i), for i € N. By Armijo condition, and the continuity of f,
this procedure terminates with probability 1. Contrasting, the original GS
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5.1. THE ALGORITHM

algorithm requires to find 2% in B(z*,¢;), such that 2*t! = 2% +t,.d* € D
and zFt1 satisfies . The desired iterate can be sampled from uniform
distribution on B(z*, € /i) with the probability 1. Thus 2* := z**1 — ¢,.d"
satisfies the original conditions, and explains the part of with €. The
presence of t; in yields, with help from the reverse triangle inequality:

[l = 25 41| = ti ||| < [l2* + tgd® — 2F41)| < min{ty, e} <tx  (5.10)

from where ||2**1 — 2%|| < 2t), follows, knowing that ||d*| = 1. Thus, from
b7
1
P < @) = Bl = 2F 6" (5.11)

This inequality holds in both cases, when z*t! = zF + t,.d* and zFt! = ¥,
The algorithm stops when the values ||¢g¥|| and ||e; || are low enough, as only
then are we guaranteed the closeness to Clarke’s stationarity.
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Chapter 6

Convergence analysis

The following two lemmas will have a major role in proving the convergence
of the algorithm.

Lemma 4. [KIW] Let () # C C R™ be a compact convex set, and 5 € (0,1).
If 0 ¢ C, there exists § > 0 such that u,v € C and ||ul| < dc(0) + 6 imply
(u,v) > Blull>.

Proof. Suppose the opposite, that is, we can pick two sequences {u'}, {v'} C
C satisfying [|uf|| < dc(0) 4+ 1/i and (u?,v®) < B|u’||?. Since C is compact,
limits stay in C, so u' — @ € C,v* — o € C, and (4,9) < fB||a|/?>. The
inequality ||| < d¢(0) and 0 ¢ C imply that ||4|| = de(0) , thus 4 =
proj(0|C) # 0. For such @, from (4.39)), (@, v) > ||@||? follows. Contradiction,
as 5 € (0,1).

|

The second lemma will cover basic properties of the set of points close
to a given point Z, which can be used to provide a d-approximation of the
least-norm element of G.(z). For €, > 0 and z,z € R, we define a measure
of proximity to e—stationarity as

p(Z) = dg.(z)(0), (6.1)

which represents the distance of 0 from the Clarke’s e—subdifferential. Let

D(z) == [[(B(z,e)n D) c [[R", (6.2)
1 1
G = G({y}T") = con{Vf(y"), ... VF(y™)}, (6.3)

Ve(@,2,0) == {(y',...y™) € DI"(x) : dg(0) < pe(7) + 6} (64)
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Lemma 5. [KIW] Let € > 0 and z € R". Then the following holds:

(i) For any § > 0, there is 7 > 0 and a nonempty open set V C
Ve(z,2,0) for all x € B(Z,7), and dz(0) < pe(z) + 6 for all (y,...,y™) € V.

(ii) Assuming 0 ¢ G(z), pick 0 > 0 as in Lemma [4f for C' := G(Z),
and 7,V as in statement (i). Suppose that at iteration k of GS algorithm,
Armijo search is reached (Step 5) with ¥ € B(z, min{r,¢/3}), ex = ¢ and
(2%, ...,k ) € V. Then t;, > min{1,~e/3}

(i) If limg max{[|z* — Z||,||¢"||, ex} = 0 with ¢* € O, f(2¥) for all k,
then 0 € 0f ().

Proof. (i) Let u € convV f(B (w e) N D) be such that Hu|| < pe(Z) + 6.
From Carathéodory’s theorem , there exists (Z1,...,Zm) € D(z) and
A € R? with ATe = 1, such that u =y )\in(a?i). Since f is continu-
ously differentiable on the open set D, there exists € € (0, ¢€) such that the
set V:=[I1% int B(Z;, €) lies in D™, and || 7 MiVf (1) || < pe(Z) + 0 for
all (y1,...,ym) € V. Thus, for all z € B(Z,7), where 7 := €, the inclusion
B(z,e — €) C B(z,e¢) yields that D" . C D", from which V C V.(z,z,0)
holds.

(ii) Define G ({x¥}7) := conv{V f(x¥)}*. Since (2%,....,2F) e V C
Ve(z, i“ ,0), from (i) we get dg, (0) < pe(z )+5 and Gy C Ge(%) from [5.3).
As z*F € B(z,¢/3) N D, Vf(2¥) € G(z) holds. Hence, by the construction
of gF = p roj(0|Gy), it follows that g € Ge(z) (as G C Ge¢) and clearly
651 = d, (0) < p(z) + 6 (2}, ., 2%) € V). From Lemmall

(v, %) > B|lg"||%, for all v € G(Z). (6.5)

Suppose the opposite, that ¢, < min{1,~ye/3}. Then as tj is the maximum
A4, 1> 0 for which Armijo condition holds, for ¢t = v~'t; we have

By "l gkl < F(aF + M d) — f(ah). (6.6)

Additionaly, the Lebourg’s theorem |§| states that there exists z¥ € [2F, 2% +
7~ 1t.d*], and v* € f (zF) such that

F@b + 97 d®) — fab) = (5, v dY) = 47 g (08, d") (6.7)
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From , and dF = ”_g—i]it follows that,
—By kg < v (08, dF)

~Blg*ll < (v, d") (6.8)

Bllg*II” > (v, ).

Thus from (6.5), v* ¢ Ge(z). However, y~1¢;||d¥|| < ¢/3, and ||z —2*|| < ¢/3
imply that 2% € B(Z,2¢/3), hence v* € G(Z), which is a contradiction.

(iii)Since we know that g* € 9, f(z"), latter follows from the closed-

ness (and compactness) of df, as the limits stay in the compact set.
[ |

As mentioned, there are two types of convergence results. First we
will focus on the Kiwiel’s algorithm, where the €, and v are decreasing.

Theorem 12. [KIW] Let {z*} be a sequence generated by the GS algoritm,
with v1 > vopt = €opt = 0 and 1,0 < 1. Then, the algorithm does not stop
almost always, and either limy, f(z¥) = —o0, or v, — 0, e — 0 and every
cluster point of {z*} is stationary.

Proof. Finding the nondifferentiable point in Step 1 has the zero proba-
bility of occuring, hence let us suppose that the algorithm didn’t termi-
nate. Moreover, if f — —oo, there is nothing to prove, so we assume that

infy, f(2F) > —oo. Fromwe have

Btllg'll < f(a') = f(a?)
Btallg?|l < f(a?) — f(a®)

Btullg®|l < f(2*) — f(&"+1)

Summing everything gives 8% t;||¢'|| < f(z') — f(zF*1), thus if & — oo

—_

00 ; 1 '
;tillg I < E(f(ml) —lim f (")) < E(f(xl) —(-00)) <o (6.10)
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From (5.11), similarly

o
> Mzt = a*|fllg'll < oo (6.11)
1

Suppose that there exist k1,7, € > 0, such that v, = U and ¢ = €, for k > k.
That would mean that the algorithm would never terminate. Knowing that
lg¥|| > ¥ =const, from (6.10) and (6.11)) we have t;, — 0, and ||zF+! —zF|| —
0. Consequently the limit Z exists, such that z* — z. Since the stationarity
target, and sampling radius are not reducing, we have two cases.

First, assume that 0 ¢ Ggg). If we choose 0,7 and V' as in Lemma
(ii), we can pick ko > ki, such that z* € B(#,€/3) and t;, < min{1,~¢/3}.
Thus (¥, ...,2%)) ¢ V for all k > ko, since t;, is not larger than min{1,vé/3}.
Suffice it to say, this event has the probability 0 of happening, as we choose
(%, ...,2% ) independently and uniformly from DZ*(Z), which contains the
open set V' # () which has nonzero measure.

Now, suppose that 0 € G¢(Z), which means p.(z) = 0. For § := v/2
and 7,V from Lemma |5 we can choose k3 > k; such that zF € B(z,T).
However from 7 < ||g¥|| < dg, (0), we have that (k... 2k) ¢ V for all k >
k3. The probability of this event occuring is also 0. Hence the assumption
that a lower bound different from 0 exists was incorrect.

Finally, let us observe the case when ¢, — 0, v — 0, and {z*} has
a cluster point z. If that cluster point is also a limit, then by Lemma [5]
0 € Of(z), hence the point is stationary. Suppose that z* /4 Z. We need
to prove that limg max{|z* — Z||, |¢*||} = O (e is approaching zero, thus
smaller than the rest of max function). Considering the opposite, there
exists 7,k > 0, and a convergent subsequence of {2*}, whose set of indexes
we will denote as K := {k,k > k : ||2* — z|| < #}. For such 7, we know that
lg¥|| > 7, forall k € K. Hence,gives us: Ypek |28 —2F|| < co. Since

z* 7+ T, there is € such that for each k € K there exists k > k satisfying
|2* — 2F|| > € and additionally ||2* — Z|| < ¥ for k < i < k. Thus, we have

€ < ||zF — 2| = ||aF + 2F L — 2Fl 4 gt gkt gk

S (6.12)
< Z sz-ﬁ-l _sz <€
i=k

which follows for a large k from " |75 — 2%|| < oo, hence a contradic-

tion. |

This proves the convergence of Kiwiel’s GS algorithm, for reducing
factors. The following theorem focuses on the original GS, also with non-
constant e, V.
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Theorem 13. [KIW] Let {z*} be a sequence generated by the original
(BLO) GS algorithm, with vy > vy = €4 and p1,6 < 1. Suppose that the
level set {z : f(x) < f(x!)} is bounded. Then the algorithm does not stop
with probability 1, v, — 0,e; — 0, there is a subsequence K C {1,2,...}
such that limgec g ¢ = 0 and every cluster point of {z¥} ¢ is stationary for

f

Proof. Again, as in the previous theorem, there are two main cases for e
and vg. The first one, where the factors approach 0, is easier. If we take
K :={k : vj41 < 1}, it is implied that limgex g® = 0, and the rest follows
from (iii).

We need to reconsider the second case when there exists k1 such that
vy = > 0and ¢ = € > 0, for kK > ki. Since |g*|| > ¥, from
limy, t;, = 0. Sequence {f(z*)} is decreasing and the set {x : f(z) < f(z')}
is compact, hence there exists a subsequence J C {1,2,...} and a limit Z such
that limgey xp, = . Therefore, limgc st = 0 as well, so we argue as in the
last theorem, when 0 € G7* and when it is not in the set. We deduce that k4
and V exist, and similarly that (z¥,...,2%) & V. D™ for all k > ky, k € J,
which has the probability of occuring O.

|

For a fixed radius, we have another two theorems. The first one is for
Kiwiel’s [KIW] algorithm, whereas the latter is for the original [BLOJ.

Theorem 14. [KIW] Let {*} be a sequence generated by GS algorithm
(Kiwiel’s) with v1 > vgp = 0, €1 = €opr = € > 0, and p = 1. With probability
1, the algorithm stops at some iteration k with 0 € G¢(z*), or limy, f(2*) =
—00, or a subsequence exists K C {1,2,...} such that limycx ¢¥ = 0 and
every cluster point Z of {zF},cx satisfies 0 € O, f(Z) (e-stationary).

Proof. If the algorithm terminated at iteration k, it happened at Step 3
with probability 1, thus 0 = ¢g* € G(2*). We may assume that it doesn’t
stop and that infy f(2*) > —oo. From the proof of Theorem 9, almost
always infy, [|¢¥|| = 0, hence the infimum stays in the 0. f(-), as the Clarke’s
e-subdifferential is a closed set. |

Theorem 15. [KIW] Let {z*} be a sequence generated by the original GS
algorithm (BLO), with vy = vgp =0, €1 = €4t = € > 0 and p = 1. Suppose
the set {z : f(x) < f(2!)} is bounded. Then almost always, either the
algorithm terminates at some iteration k with 0 € G¢(2*), or limy g* = 0
and every cluster point Z of {z*} satisfies 0 € 0, f(Z).

Proof. As before, assume that the termination did not happen, as there
would be nothing to prove. Suppose the opposite, that there exists J C
{1,2,...}, and ¥ > 0, such that infe s ||g*|| > 7. Now, as f(z¥) is decreasing
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and the level set {x : f(z) < f(z')} is compact, there exists a convergent
subsequence limgeyz¥ = # (without the loss of generality). From
limyest* = 0, hence as in Theorem 9, we argue whether or not 0 is in
G¢(Z). Again we deduce that there exists k5 and an open set V' such that
(2%, ...,2k)) ¢ V € D™(2*), which occurs with probability 0, since the vector
product is sampled independently and uniformly from D (z*). This implies
that almost always the theorem is indeed correct. |

Theorem [I2] is stronger than [I3] however it was achieved by a slight
alteration. The original algorithm required compact level sets and resam-
pling wasn’t controlled in Step 6 with ¢ as in Kiwiel’s method. Nonetheless,
the result of this renewed algorithm is that all cluster points are stationary,
which was an open question in [BLO|. The following section will focus on
more slight changes to the algorithm that will have an impact in the practical
sense.
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Chapter 7

Modifications

In practice, both algorithms are implemented similarly. However confirming
the differentiability in each iteration can be problematic. In order to remove
that step, algorithm can be modified even more. There will be three different
methods introduced in this section, for all of which will the convergence be
proved,

7.1 Nonnormalized search directions

The problem with GS algorithm is that sometimes, as the search directions
d := —g*/||g¥|| are normalized, Armijo’s line search can grow to infinity.
This happens, for example, when zFt! = z*F + t,d* for almost all k and
tr = [|2**! — 2| — 0. To resolve this issue, we consider the direction
dy = —g*, as in the gradient descent method in the smooth case.

Formally, the relations from the GS algorithm are replaced by

d* = —gF (7.1)

ty = max{t : f(a® +td®) < f(2*) = Bellg"|* t € {1y, % F (T2)

FEFY) < f(2F) = Btrllg" |12, (7.3)
|2F + tpd® — ¥+ < min{ty, e }|dF|| (7.4)

By doing so, the equation ([5.11)) still holds, since ||z¥+1 — 2¥|| < 2t,||d*|| =
2t |lg*||. Lemma [5| (ii) is replaced by:

Lemma 6 (Lemma 5 (ii)’). [KIW| Let € > 0 and £ € R". Assuming
0 ¢ Ge(Z), choose § > 0 as in Lemma [4] for C' := Gz, and 7,V as in Lemma
(i). Suppose that =¥ € B(z,min{7,¢/3}), ex = ¢, and (2}, ...,2k) € V.
Then t;, > min{1, ve/3k}, where k is the Lipschitz constant of f on B(z, 2¢).

Proof. Following the proof of Lemma [5| (ii), we can get by assuming
that t;, < min{1,ve/3k} instead. We get the same contradiction as before,
since v~ ||d¥|| < v Mpk < €/3 yields v* € G.(z), whereas from Lebourg’s
theorem we get v* ¢ G(z) for v, € Of(Z). [ |
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7.2. SEARCHING WITHIN THE TRUST REGION

Further, proofs are modified similarly. For example, equation [6.10
using [7.3] becomes

(o)
> thllgF P < oo, (75)
k=1

and the theorems follow. Asymptotically, this new direction may be
better, however it can be worse inititally when ||g¥|| is large. Scaling d*
might help, so that the first trial point z* 4+ d* is close enough to 2*. If we
use the sampling radius €; as the measure of "closeness", we get the second
variant of the algorithm.

7.2 Searching within the trust region

The idea is to restrict the Armijo line search to the trust region B(z*, ¢;).
Relations [5.5{{5.8] are replaced by

d* = —erg" /9", (7.6)

ty, = max{t : f(z" +td¥) < f(a¥) — Btegl|lg¥|l.t € {1,7,7%, .1} (7.7)

F@F) < f(2¥) = Btrerllg®|, (7.8)
|2F + tpd® — 2F+Y| < min{ty, e }|dF|| (7.9)

Again, (5.11)) holds as ||z*+! — 2¥|| < 2t4]|d¥|| = 2trex. The Lemma [5| (ii)
becomes:

Lemma 7 (Lemma 5 (ii)”). [KIW] Let ¢ > 0 and z € R". Assuming
0 ¢ Gc(Z), choose § > 0 as in Lemma[d|for C' := G(Z), and 7,V as in Lemma
(i). Suppose that =¥ € B(z,min{7,¢/3}), ex = ¢, and (2%,...,2k) € V.
Then t;, > 7/3.

Proof. As in the previous modification, we change the assumption to t; <
v/3, and use di, := —erg"/|g"| to get (vF,g*) < B|lgF|l, and vty ||d|| =
v per = v e < €/3 to get vF € G(Z) (Z is from Lebourg’s), hence a
contradiction.
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7.3. LIMITING THE LINE SEARCH

The equation [6.10| now becomes
oo
>~ trellg¥l] < oo (7.10)
k=1

which is used to prove analogously the rest of the convergence theorems.

7.3 Limiting the line search

First if we generalize the series of equations [5.5}[5.8, we get

d* .= —apgF, o > 0, (7.11)

e = max{t : (2 + td) < F(¥) = Btlld gt € {17,723} (7.12)

FEY) < f@@h) = Btalld® 19", (7.13)
|zF + tpd® — 2K < min{ty, e }||d¥|| (7.14)

where o, = 1/||¢¥|| in the original algorithm, oy, = 1 in the first, and
oy = €/]|g"|| in the second modification. The corresponding lower bounds

of t; produced by the Lemma [5ii),(ii)" and (ii)” have the form of ¢; >>
min{1,vye/3||d*||}. This procedure introduces a lower bound (min{1, ye/3||d*||})
to tx during the line search, and it accepts the null step size (¢ = 0) in the
case the bound is reached. After that, the Step 1 resamples the gradient
bundle G, so that the search direction improves eventually (if zF is not
stationary already). With this implementation, the control of differentia-
bility becomes unnecessary. The improved Armijo line search and updated
Lemma |5 (ii) follow:

Step 5’(Limited search)
(i) Choose an initial step size t > min{1, ve;/3|d"|}.
(ii) If f(2F + txd®) < f(a®) — Bt||d*||||g"||, return t := t.
(iil) If t < min{1, vex/3||d*||}, return t; := 0.

(iv) Set t := ~t and go to (ii).
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7.3. LIMITING THE LINE SEARCH

Lemma 8 (Lemma 5(ii)”’). [KIW] Let ¢ > 0 and £ € R". Assuming
0 ¢ G¢(Z), choose 6 > 0 as in Lemma {4 for C := G.z, and 7,V as in
Lemma (i). Suppose that ¥ € B(Z, min{r,¢/3}), ex = ¢, (a¥,....2k) eV
and d*¥ := —ag® with a;, > 0. Then the Step 5’ finds a step size t;, >
min{1,ve/3|d*|}.

Proof. Similarly as before, we use [6.5] to get to the contradiction. Sup-
pose t € (0,¢/3]|d*||). From Lebourg’s mean value theorem, there is v €
Of(x),z € [z% + txd¥, 2*] such that f(zF + tpd®) — f(2F) = t(v,d¥). Tt
follows that (v,d*) < —pB|d*||||g*|| , hence v ¢ G(z). From t|d*|| < ¢/3
and ||zF — Z|| < ¢/3 we know that x € B(Z,2¢/3) and thus v € Ge(x), a
contradiction. ]

From this lemma, the analogue convergence theorems follow. We can con-
trol the number of f-evaluations made by the Step 5’ via the choice of the
step size t. If we choose t := min{1, ¢,/3||d*||}, only one evaluation occurs.
However, if the initial step size ¢ looks small, we can divide ¢ by v (t =: t/7),
until f(z% 4+ td*) > f(zF) — Bt||d*||||g" ||, then t;, := vt. Here, the trade-off is
lowering the number of f-evaluations for the cost of more gradient sampling
at Step 1. More modifications can be done to the lower bound of ¢, after
which the convergence is preserved.

The replacement of standard Armijo line-search makes confirmation of
differentiability in #* and inclusion of V f(2*) € G} obsolete. A simplified
version of the algorithm can be made in the following way: At Step 0,
we select an arbitrary x1 € R™. At Step 1, we set G}, := conv{V f(zF)}™,.
Additionaly, the Step 5 is replaced by Step 5°. Finally, at Step 6, set 2! :=
zF +t,dF. From Step 5, the equationholds if £ > 0, and the inequality
[.11]is valid. The theorems for convergence hence follow. Unfortunately, it
is not proven that the event 2* ¢ D has probability 0, however in practice
it rarely happens.

In the last section, an implementation of the algorithm will be shown in
the programming language Python, and its application in the SVM method
will be demonstrated. The results will be presented for four different datasets,
which will all be of different sizes.
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Chapter 8

Numerical results

8.1 Binary classification

First, let us go back to the section equations (3.7) and (3.11)), where we
defined the binary hinge loss with the regularization factor and its subdif-

ferential. Namely, the problem we are solving in the SVM has the form:

. A 1 E
min f(z) = mxln(§Hx|| + e Zl(ti,w,wz-)) (8.1)
i=1

The columns of matrix w are different attributes, whereas the samples are
represented by rows. Hence w; € R", ¢ =1, ..., K. The variable z € R" is the
vector of weight coefficient we are searching for. We start by creating the
function and its subdifferential with the help of Python’s 'numpy’ library
The function hinge_ izvod returns the subderivative of f at the point z,
and tells whether the function is differentiable. However, when the function
is non differentiable at x, that subderivative is not used in the algorithm,
as the algorithm resamples the vector in that case. In figure [A:2] we can see
the implementation of the Kiwiel’s GS algorithm.

Similarly, the modifications of the algorithm have also been imple-
mented. There are four algorithms in total, the (regular) gradient sampling
algorithm , the nonnormalized gradient sampling , the limiting line
search and the trust region gradient sampling algorithm [7.2]. The
codes for the modifications are in the appendix (A.3|[A.4] and [A.5)).

During the implementation, a problem at Step 2 arises. Notice that
finding g = proj(0|Gy) translates to finding a vector with a minimum
norm from the convex hull of the sampled gradient vectors. Practically
speaking, that means it is necessary to solve a quadratic constrained op-
timization problem: miny [[GA||?,Ae = 1,\; > 0, where A\ € R™ is the
convex combination coefficient vector and G € R™™ is the matrix whose
columns are sampled gradients. To solve this problem, a Python library
module ’scipy.optimize’ is used, together with the SLSQP (Sequential Least
Squares Quadratic Programming) method. This is a Lagrangian optimiza-
tion method described in [DK], by Dieter Kraft.

The preprocessing of the datasets has been accomplished using the
Python library ’sklearn’. For every dataset, the label column has been
transformed to only contain 1 and -1 values, and the features have been
encoded and standardized accordingly. Additionaly, the missing data was
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8.1. BINARY CLASSIFICATION

either deleted or approximated, depending on the set. Table 1 shows the
dimensions of the four tested datasets.

K n | K-train | K-test

Mushroom | 8124 | 112 6499 1625
Adult 32561 | 108 | 26048 6513
Heart 303 13 242 61
Bank 45211 | 48 36168 9043

Table 8.1: Tested datasets’ properties

Each dataset has been split into training and test set. The gradient
sampling algorithm is using the training set to find the coefficients, and it
validates the predictions after each iteration with the test set.

8.1.1 Mushroom dataset

Here, we are trying to predict whether the mushroom is edible (1) or not
(-1). We are given 8124 samples, with 22 non numerical attributes. One
of the columns had too much missing values, hence it was removed from
the dataset. Once the features had been encoded, the number of columns
went up to 112, all of which only consisted of 0 and 1 values. After splitting
the dataset into training and test set, the data has been standardized. The
algorithm was trained with parameters:vy,; = 0.005, €5 = 0.1, § = 0.1,
v =0.85 1 =0.35 0 =0.5,¢ =0.5, vy =0.12, ax = 1 (for limiting line
search) and m = 120.

Namely, the limiting line search from has two ways of being im-
plemented. The first one chooses the step size ¢t = min{1,ve/3||d*||}. If the
Armijo condition isn’t satisfied, the point needs to be resampled (t; = 0),
since min{1,ve/3||d*||} is the lower bound of t; in this modification. How-
ever, if the condition holds, we update the step size t;, = ¢ and proceed to
the next step.

The second way starts off the same, with the lower bound being
t = min{1,ve/3||d*|} in the case Armijo condition holds, else ¢, = 0 and we
resample the iterate. We proceed to update ¢t = t/~ as long as Armijo con-
dition is satisfied. At the end of the loop, t; = ~t satisfies the requirement.
The second method proved to be much more efficient for the mushroom set.
For the rest of the datasets it also showed to be the best. As we can see
in Figure the limiting line search is the slowest, and in Figure it is
much faster.
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8.1. BINARY CLASSIFICATION

—— Gradient sampling
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Figure 8.1: The norm of the sampled gradient, first method

Here, the limiting line search modification is slower, as the resampling
is more frequent the closer we get to the stationary point. The nonnormal-
ized gradient sampling appears to be unstable at the end, as the gradients
are not controlled by normalization. The trust region gradient sampling ap-
pears to be the most stable, however it is slower than the regular gradient
sampling, as it is using the smaller search steps in general. In the following
figure, we can see a drastical difference in the limiting gradient sampling
modification’s performance.

—— Gradient sampling
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—— Limiting Is gradient sampling
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Figure 8.2: The norm of the sampled gradient, second method
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8.1. BINARY CLASSIFICATION

The Figure shows the loss values of the training sets and test sets
for each algorithm: the gradient sampling, limiting gradient sampling, trust
region gradient sampling and nonnormalized gradient sampling respectively.

10* — loss 100 —— limiting loss
test loss test loss

a
1 100

07!

102
o 20 40 60 Bo 100 120 140 160 6 lEl Zb 3b Ah 5‘0 Eb

100 —— trust region loss 10% — nonnormalized loss
test loss test loss

10° 107

Figure 8.3: Loss values for each algorithm

The blue line in each panel of Figure [8.3]is the loss of the training set,
whereas the orange line represents the loss of the test set. We can notice
that the test loss is a bit larger, although not by much. In Figure the
training loss is compared between the methods.

100 A —— Gradient sampling
Monnermalized gradient sampling
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Figure 8.4: Training loss of the mushroom dataset
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8.1. BINARY CLASSIFICATION

The loss comparison follows the gradient norm comparison of the al-
gorithms, and both imply that the limiting gradient sampling converges the
fastest for this dataset.

With the calculated coefficients, we can predict the target column of
the test set. If we use the 'metrics’ module of the sklearn library, we easily
calculate the efficiency of the SVM algorithm. For the mushroom dataset,
the SVM predicted the test target with 99% accuracy.

8.1.2 Adult dataset

In this dataset, the goal is to find out whether the person makes more or less
than 50000% a year. The features that are given are personal information of
the observed people, such as: working class, age, education, marital status
etc. After deleting the rows with the missing values we are left with 32561
samples.

As in the previous dataset, the features had to be encoded, which
made the problem more difficult, due to the fact that the number of fea-
tures increased from 15 to 108. The Figure shows the efficiency of the
algorithms.

—— Gradient sampling
Monnormalized gradient sampling

—— Limiting Is gradient sampling

—— Trust region gradient sampling
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Figure 8.5: The norm of the chosen sampled gradient at each iteration

We have got similar results in terms of algorithm’s performances, with
gradient sampling and limiting gradient sampling being much faster than the
other two algorithms. However, the nonnormalized and trust region gradient
sampling appear to be more stable as they converge. This might be due to
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8.1. BINARY CLASSIFICATION

the sparse data, and the dimension of the set. The Figure follows the
previous plot with the same observations. With the accuracy of 82.8% the
SVM predicts the labels of the test set.

- Gradient sampling
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Figure 8.6: Training loss of the adult dataset

8.1.3 Heart dataset

Here, we need to predict the risk of the person getting a heart attack, given
the health examination results. The features are already in the numerical
form, hence there is no need for encoding. Figures and display the
flow of the algorithms.

107 4
—— Gradient sampling
Nonnormalized gradient sampling

—— Limiting Is gradient sampling
—— Trust region gradient sampling
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Figure 8.7: The norm of the chosen sampled gradient at each iteration
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8.1. BINARY CLASSIFICATION

This is the smallest dataset, consisting of only 303 samples and 13
attributes. Notice that unlike in the previous sets, the limiting gradient
sampling doesn’t seem to be the most efficient algorithms.
the algorithms converge extremely fast and unstable, the slowest being the
nonnormalized gradient sampling. The SVM’s accuracy using the calculated

coefficients is 72.1%.
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Figure 8.8: Training loss of the heart dataset
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Figure 8.9: Loss values for each algorithm of the heart set
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8.1. BINARY CLASSIFICATION

8.1.4 Bank dataset

With the personal information of the users, and previous interactions with
the bank, we predict whether the client will support the bank’s campaign.
This is the largest dataset tested (sample wise), with 45211 samples and
48 features after the encoding. The SVM predicted the labels with 89.8%
accuracy. Following graphs illustrate the convergence.

—— Gradient sampling
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Figure 8.10: The norm of the chosen sampled gradient at each iteration
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Figure 8.11: Training loss of the bank dataset
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We can notice that the gradient sampling and the limiting gradient sam-
pling displayed an outstanding performance in most of the datasets. The
nonnormalized and the trust region modifications however seem to be the
slowest for the larger and more robust datasets.

8.2 Industrial application - anomaly detection

So far, we have seen the notion of the SVM and how to implement it, we have
proved the functionality behind the gradient sampling algorithms, and we
managed to apply the binary classification method on four datasets. Now,
as the climax and the resolution of this story, this section will consider an
industrial problem. Here, the section will be materialized, by applying
the anomaly extraction one class SVM (OCSVM).

As mentioned, finding anomalies is of great importance in industry
as it can predict the malfunctioning of infrastructures, and thus prevent
unnecessary losses. There are many algorithms that can achieve this, how-
ever different problems might require different approaches. We will cover the
Smart Logistics system that uses Cellular IoT (CIoT) for operating, which is
discussed in [LS], and we will try to predict the anomalies using the OCSVM.

Namely, the breaktrough of Internet of Things (IoT) and the massive
integration of IoT devices in systems such as Smart Factories, Smart Grids,
Smart Logistics and others, caused an influx of challenges. The requirement
to secure and manage the large scale data, also the control of the intelligent
manufacturing are all important factors that need to be adressed. This is
where machine learning algorithms prove to be helpful. Some of the security
issues and threats in industrial IoT networks can be solved by anomaly and
intrusion detection, malware analysis and DDoS attacks detection, all of
which are considered to be a part of the machine learning toolkit.

The goal of this section is to implement the optimization algorithms
in order to find the anomalies within the dataset from M. Lukié, M.Savié
[LS]. The mentioned research is part of the H2020 C4IloT project-Cyber
security 4.0: protecting the Industrial Internet of Things. The project is
funded by the European Union’s Horizon 2020 research and innovation pro-
gramme. Its purpose is to build and demonstrate a novel and unified IToT
cybersecurity framework for malicious and anomalous behavior anticipation,
detection, mitigation, and end-user informing.

For this purpose the dataset was generated using NB-IoT (Narrow-
band Internet of Things) edge nodes. NB-IoT is a narrowband radio tech-
nology for IoT devices and applications requiring wireless transmission over
a more extended range at a relatively low cost. It is a type of Cellular IoT
(CIoT) that can be integrated in the existing 3GPP 4G/5G architecture,
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8.2. INDUSTRIAL APPLICATION - ANOMALY DETECTION

and coexist with the 4G and 5G technology. They created a setup where an
edge node has been attached to a box-shaped container inside a transport
vehicle moving through the city of Novi Sad. The devices were connected
to the NB-IoT network, and the connectivity was uninterrupted along the
paths. They collected the positioning data from the Global Navigation Sys-
tem Satellite-GNSS module (timestamp, latitude, longitude, altitude, speed
and number of satellites in range), as well as the outputs of the Inertial
Measurement Unit-IMU (acceleration and magnetic field along the 3 spa-
tial axes). The time resolution (sampling period) of the GNSS samples was
approximately 10 s, whereas the sampling period of the IMU was approx-
imately 15 ms. Additionaly, they calculated the root mean square as well
as the arithmetic mean for the acceleration and magnetic field samples col-
lected within a GNSS sampling interval.

The dataset is ordered by timestamp, and it had been split into train-
ing and test set by taking out random chunks of the data from the dataset.
The training set has 11743 samples, whereas the test set has 1380 samples.
There are two cases to be considered. The first one includes latitude and
longtitude in the dataset, whereas the second doesn’t consider the position-
ing. There are 13 attributes in total (11 in the second case), all of which are
numerical and have been scaled. For the test data ground truth anomalies
are given, which will be used to check whether the detected anomalies are
real. Beforehand, in the section [3.2] we introduced the method for finding
anomalies by minimizing the function:

. L (Mal?
min f(z.7) = min (=5

K
1
—Ar+ [7d Zz:;maux{(), r—(z, wi>}), (8.2)
Modifying the hinge loss from the binary classification gives us the required
function that ought to be minimized. The accuracy of the OCSVM is given
by computing the following basic measures:

1. TP (true positives) - the number of correctly predicted anomalies

2. FP (false positives) - the number of times the model predicted an anomaly
when it wasn’t one

3. FN (false negatives) - the number of times the model didn’t predict the
anomaly when it should’ve

4. TN (true negatives) - the number of correctly predicted non-anomalous
samples.
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8.2. INDUSTRIAL APPLICATION - ANOMALY DETECTION

From these, we derive the standard measures:

Precision (P) = TPj;-PFP (8.3)
Recall (R) = TPTfFN (8.4)
Accuracy (A) = 55 +§§ j: ig + TP (8:5)
F1 score (F1) = 2]3]—115 (8.6)

Precision measures the percentage of correctly identified anomalies. Small
precision implies that the model makes a lot of mistakes when finding out-
liers, and ’falsely alarms’ the system. Recall reflects the percentage of true
anomalies spotted. If it is low, it means the model will not detect real
outliers, as it doesn’t alarm anomalous events efficiently.

Less important in anomaly detection, the accuracy measures how effi-
ciently does the model find both the anomalies and the non-anomalies. High
accuracy doesn’t necessarily imply that the model is valid, as it is more im-
portant to identify the anomalous data than to predict the non anomalous
samples. Last but not least, the F1 score measures the harmonic mean and
it weights the precision and recall equally. It favours the models that do not
show extreme behaviour, the ones having extremely low precision and high
recall and vice versa. These measures can also be presented as the confusion
matrix, which is defined as follows:

TN FP
FN TP

For both cases all metrics have been calculated. Parameters that have
been used for training are: v,y = 0.0005, €, = 04,3 = 0,7 = 0.8, u =
0.6,0 = 0.8,¢; = 0.8, = 0.6, A = 0.05 and m = 20. After the training
of the four algorithms presented in chapters [p] and [7, the anomalies were
predicted on the test set, for both cases (with and without the position).
The algorithms converged and the results are presented in Table As
we can see, the model is more precise when it uses the location, however
the second model has higher recall and f1 score. The difference is not as
significant as one would expect.
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8.2. INDUSTRIAL APPLICATION - ANOMALY DETECTION

With location Without location
Accuracy 0.729 0.718
Precision 0.738 0.681
Recall 0.414 0.448
F1 score 0.531 0.541
Consfusion matrix [793 75 ] [762 1071
299 212 282 229

Table 8.2: Results for both datasets

The Figure and show the training loss of the algorithms for both
datasets, whereas in Figure [8.14] and Figure [8.13] we can see the unstable
norm of the sampled gradients at each iteration of the algorithms.
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Figure 8.12: Training loss of the C4IIoT dataset (no location)
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8.2. INDUSTRIAL APPLICATION - ANOMALY DETECTION
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Figure 8.13: Training loss of the C4IIoT dataset (location)
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Figure 8.14: The norm of the gradient at each iteration (no location)
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107 4 —— Gradient sampling
Monnormalized gradient sampling
- Limiting Is gradient sampling
= Trust region gradient sampling
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Figure 8.15: The norm of the gradient at each iteration (location)

The trust region gradient sampling method had the most ’trouble’ converg-
ing, whereas the limiting gradient sampling appears to be the most efficient.

93



Chapter 9

Conclusion

In this paper, we have looked back on the principles of Machine learning, the
SVM binary classification method and the one class SVM for anomaly ex-
traction. After introducing the binary hinge loss, we came across constrained
minimization problems which needed to be solved in order to implement the
SVM models accordingly.

The recommended method for solving them was the gradient sampling
(for nonsmooth functions) algorithm. In order to prove its functionality,
nonsmooth analysis theory is used. We stated Lebourg’s and Carathéodory’s
theorems, and we introduced concepts necessary for defining the gradient
sampling algorithm. The proofs for convergence of the Kiwiel’s and Burke,
Levis, Overton’s original gradient sampling method have been provided.
Additionaly, the modifications have been made for the purpose of easier
practical implementation and higher efficiency, and its convergence has also
been proven.

Afterwards, the algorithms were used in the practical sense for predict-
ing the labels of four different datasets. All of the versions of the algorithms
successfully converged, with some being faster at the time than the oth-
ers. We managed to train the SVM and present the results, however some
aspects of the model like overfitting were not discussed.

The last section focuses on the industrial application of the algorithm.
The dataset which had been generated for a C4IIoT project, was modified to
fit our gradient sampling algorithm. Namely, this dataset had been created
using NB-IoT edge nodes which were attached to the transport vehicle mov-
ing through the city of Novi Sad. With the time resolutions of 10s and 15ms,
the positioning data had been collected from the GNSS and IMU modules
respectively. The outlier detection method was trained on the training set
and it was used to identify the test set anomalies. In the end, the confussion
matrix, precision, recall and accuracy were calculated, and the plots which
show the convergence of the four algorithms were presented.

With this, the wonderful cycle of applying the mathematical aparatus con-
cludes.
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Appendix A

The Python code

def hinge_loss(x,omega,z,1,N):
predikcija=omega.dot(x)
maximumi=np.maximum(@,1-z*predikcija)
return 1/2%LA_norm(x,2)**2+1/N*np. sum(maximumi}

def hinge_izvod(x,omega,z,1,N):

y=omega.dot (x)*z
maximumi=1-y
izvodi svi = (omega.T*z).T
izvodi_veci=izvodi_svi[maximumi>@ ]
izvodi_nula=izvodi_swvi[maximumi==0]
beta=np.random.uniform(®,1,np.size(izvodi nula))
if len(izvodi nula)!=0:

return 1*x-sum(izvodi_veci)/N-np.dot(izvodi_nula,beta)/N, False
elif len(izvodi_nula)==0:

return 1*x-sum(izvodi veci)/N, True

def F(A,x):

v = np.dot(A, x)
return 0.5*np.dot(y, v)

def lop(x,e,m):
1=np.array([x+np.random.uniform(-e,e,np.size(x))])
for 1 in range(m-1):
l=np.concatenate((1l, [x+np.random.uniform(-e,e,np.size(x))]))

return 1

Figure A.1: Hinge loss and its subdifferential, utility functions
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def gs_algorithm(x@,vopt,eopt,beta,gamma,mi,theta,el,vl,m,}\
omega,omega_test,z,z_test,l,N,N_test,k,his):

print{’Korak: ", k)

lopta=np.array([x@])

gradienti= np.array([hinge_izvod(lopta[@],omega,z,1,N)[@]])

for i in range(m-1):
lopta= np.concatenate((lopta, [x@+np.random.uniform(-el,el,np.size(x@))]))
gradienti= np.concatenate((gradienti, [hinge_izwvod(lopta[i+l],omega,z,1,N)[@8]]))

cons = ({'type': 'eq’, 'fun': lambda x: x.sum(} - 1})
bnds = ((@, MNone),)*m
res = optimize.minimize(f, np.zeros(m),args=gradienti, method="SLSQP",\
bounds=bnds, constraints=cons, options={'disp': False})

gk = np.dot(gradienti.T,res[ 'x"])
his.append([LA.norm{gk,2),hinge_loss(x@,omega,z,1,N),hinge_loss(w@,omega_test,z_test,l,N_test)])
print('Norma gk:',LA.norm{gk,2))
if((LA.norm(gk,2)<vopt)and(el<eopt))or(k==288):

return x8,his
else:

if (LA.norm{gk,2)<vl):
vl*=theta
el*=mi
k+=1
print(‘el:",el)
print{ vi:',vl)
return gs_algorithm(x®, vopt, eopt, beta, gamma, mi, theta, el, wl, m,\
omega,omega_test,z,z_test,l,N,N_test, k,his)

else:

dk=-gk/LA.norm{gk, 2)

t=1

while(hinge_loss(x@+t*dk,omega,z,1,N}> hinge_loss(x®,omega,z,l,N)-beta*t*LA.norm(gk,2)):
t*=gamma

k+=1

if hinge_izvod(x8+t*dk,omega,z,l1,N)[1]==True:
xe+=t*dk
print('prekinut backtracking tk=",t)
print( 'nove xk, diferencijabilno’}
print('el:",el)
print( vl:",vl)

else:

for x in lop(x@+t*dk,el,m):
print{‘pretraga’)
if (hinge_loss(x,omega,z,l,N)<hinge_loss(x@,omega,z,l,N)-beta*t*LA.norm{gk,2) )\
and (LA.norm(x@+t*dk-x,2)<=np.minimum(t,el)}):
print('nadjenc’}
WB=x
break

return gs_algorithm(x®, vopt, eopt, beta, gamma, mi, theta, el, wl, m,\
omega,omega_test,z,z_test,l,N,N_test, k,his)

Figure A.2: The gradient sampling algorithm
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def gs_algorithm_nonnorm(xe,vopt,ecpt,beta,gamma,mi,theta,’
e1,v1,m,omega,omega_test,z,z_test,1,N,N_test,k,his):
print('Korak:",k)
lopta=np.array([xa])
gradienti= np.array([hinge_izvod(lopta[e],omega,z,1,N}[2]]}

for 1 in range(m-1):
leopta= np.concatenate((lopta, [x@+np.random.uniform({-el,el,np.size(x@}}1}}
gradienti= np.concatenate((gradienti, [hinge_izwod(lepta[i+1],omega,z,1,N}[@]1]1}}

cons = ({'type': ‘egq", "fun’: lambda x: X.sum(} - 1})

bnds = ((@, Mone),)*m

res = optimize.minimize(f, np.zeres(m),args=gradienti, method="sSLSQP',"
bounds=bnds, constraints=cons, options={"disp"': False})

gk = np.dot({gradienti.T,res["'x"]}

his.append([LA.nerm{gk,2),hinge_loss(x@,omega,z,1,N},"%
hinge_loss(x®,omega_test,z_test,1,N_test)])
print( Norma gk:",LA.norm([gk],2))

if((La.norm{gk, 2)<vopt)and{elcecpt) jor(k==258}):
return x@,his
else:

if (La.norm{ghk,2)<vl):
vi*=theta
el*=mi
k+=1
print("e1l:",e1}
print("vi:",v1}

return gs_algorithm_nennorm(x@, vept, ecpt, beta, gamma, mi,%
theta, e1, v1, m, omega,omega_test,z,z_test,1,m,N_test, k,his}

else:
dk=-gk
t=1
while(hinge_loss(xe+t*dk,omega,z,1,N}> %
hinge_loss{x@&,omega,z,l,N)-beta*t*(LA.norm(gk,2))**2):
t*=gamma
print{'prekinut backtracking, tk=",t)
k+=1
if hinge_izwvod(xe+t*dk,omega,z,1,N)}[1]==Truse:
x@+=t=dk
print({"nove xk, diferencijabilnec"})
print('e1:',e1}
print( vi:",v1}
else:
for x in lep{x@s+t*dk,el,m):
print('pretraga")
if (hinge_loss(x,omega,z,l,N)<hinge_loss(xe,omega,z,l,N)-%
beta*t*(LA.norm(gk,2}}**2} and (LA.norm(x@+t*dk-x,2)<=np.minimum(t,el)*LA.norm{dk,2)}:
print({"nadjenc"}
H@=¥
break

return gs_algorithm_nennorm(x&, wvept, eopt, beta, gamma,
mi, theta, e1, vi, m, omega,omega_test,z,z_test,l,n,N_test, k,his}

Figure A.3: The Nonnormalized gradient sampling algorithm
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def gs_algorithm_limitedi1(xe,vopt,eopt,beta,gamma,mi,theta,el,vl,m,omega,omega_test,z,z_test,1,N,N_test,k,a1,his):
primt{"-------mm - > Korak:",k)
lopta=np.array([x8])
gradienti= np.array{[hinge_izved(loptal[e],omega,z,1,N)[2]1]1)

for 1 in range(m-1}:
lepta= np.concatenate((lopta, [x@+np.random.uniform(-el,el,np.size(xe)}]}}
gradienti= np.concatenate((gradienti,[hinge_izvod(lopta[i=1],omega,z,1,N)}[2]1]1))

cons ({"type’: 'eg”, "fun': lambda x: X.sum() - 13})

bnds ({e, Hone},}*m

res = optimize.minimize(f, np.zeroes(m),args=gradienti, methed="SL5QP",\
bounds=bnds, constraints=ceons, epticns={"disp': False})

gk = np.dot(gradienti.T,res['x"]}

his.append([LA.norm{gk,2},hinge_loss(xe,omega,z,1,N},hinge_loss(xe,omega_test,z_test,l,n test}]}
print{"Morma gk:"',LA.norm{[gk],2})

if({LA.norm{gk,2}<vopt)and(elceopt) jor k==338:
else:

if (LA.norm{gk,2)<vl):
v1*=theta
el*=mi
k+=1
print(‘el:",e1)

return gs_algorithm_limitedi({x@, wvopt, eopt, beta, gamma, mi,\
theta, el v1, m,omega,omega_test,z,z test,1,N,N_test, k,a1,his)
else:
t=np.minimum(1, gamma*el/(3*LA.norm{dk,2)))
if hinge_loss(xe+t*dk,omega,z,1,N)<hinge_loss(xe,omega,z,1,N)-beta*t*LA.norm({dk, 2} *LA.norm{gk,2):
while({hinge_loss(x8+t*dk,omega,z,1,N)<hinge_loss({x@,omega,z,l,N}-beta*t*LA.norm{dk,2)}*LA.norm{gk,2)):
t=t/gamma

t=gamma*t

else:
t=2

print('prekinut backtracking tk=",t)

k+=1

if hinge_izvod(xe+t*dk,omega,z,l1,N}[1]==True:
*B+=t*dk
print('nove xk,diferencijabilnoc'}
print('el:',e1)}

else:

for x in lep(xest*dk,el,m}:
print("'pretraga’)
if (hinge_loss(x,omega,z,l,N)<hinge_loss(xe,omsga,z,1,N)-beta*t*(LA.norm{gk, 2} )}*(LA.norm{dk, 23} )%
and (LA.norm{xes=t*dk-x,2)<=np.minimum{t,e1}*LA.norm{dk,2}}:
print("nadjenc'}
HB=X
break

return gs_algorithm_limitedi(x®, wvopt, eopt, beta, gamma, mi, theta, el,
v1, m,omega,omega_test,z,z test,l,N,N_test, k,a1,his)

Figure A.4: The Limiting line search gradient sampling algorithm
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def gs_algorithm_trust(xe,vopt,ecpt,beta,gamma,mi,theta,el,vl,m,omega,omega_test,z,z_test,1,N,N_test,k,his):
print("Korak:",k}
lopta=np.array([«8])
gradienti= np.array([hinge_izvod(lopta[e],omega,z,1,N}[2]])

for i in range(m-1):
lepta= np.concatenate((lepta, [x@+np.random.uniform{-el,el,np.size(x@}}]1})
gradienti= np.cencatenate((gradienti, [hinge_izved(lopta[i+1],omega,z,1,N}[2]1]1))

cons ({'type’': "eq", "fun': lambda x: x.sum(} - 1}}

bnds ({2, Hone),)}*m

res = optimize.minimize(f, np.zeros{m),args=gradienti, method="sLSQP',\
gunds=bnds, constraints=cens, options={'disp"': False})

gk = np.dot({gradienti.T,res[ 'x"])}

his.append({[LA.norm(gk,2},hinge_loss(xe,omega,z,1,N},hinge_loss(xe,omega_test,z_test,1,N_test}])
print{'Horma gk:',LA.norm([gk],2)}
if((La.norm({gk,2}<vopt)and(elceopt) jor(k==358):
return x@,his
glse:

if (LA.norm({gk,2}<vl}):
vi*=theta
£1%=mi
k+=1
print(‘el:",el}
return gs_algorithm_trust({xe, veopt, eopt, beta, gamma, mi, theta, el,%
v1, m,omega,omega_test,z,z_test,1,N,N_test, k,his)

glse:
dk=-g1*gk/LA.norm(gk,2}
t=1
while(hinge_loss(x@+t*dk,omega,z,1,N)> hinge_loss(x®,omega,z,l,N}-beta*t*el*LA.norm(gk,2)}:
t*=gamma
print("prekinut backtracking, tk=",t}
k+=1
if hinge_izved(xe+t*dk,omega,z,l,N)[1]==Trus:
x@+=t*dk
print("nove xk, diferencijabilne’)
print("el:",el}
print{"vi:"',v1}
else:
print("nediferencijabilne")
for x in lop(xe+t*dk,el,m):
print( pretraga’}
if (hinge_loss(x,omega,z,l,N}<hinge_loss(x@,omega,z,1,N}-beta®t*(LA.norm{gk, 2} 522}
and (LA.norm{x8+t*dk-x,2}<=np.minimum(t,el)*LA.norm{dk,2)}:
print{"'nadjenc")
ne=x
break

return gs_algorithm_trust({xe, vopt, eopt, beta, gamma, mi, theta, e1, wi,"
m, omega,omega_test,z,z test,l,N,N_test, k,his)

Figure A.5: The Trust region gradient sampling algorithm
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def hinge loss(x,omega,z,1,N):
ro=x[-1]
x=x[:-1]
predikcija=omega.dot(x)
maximumi=np.maximum(@,rc-predikcija)
return 1/2*LA.norm(x, 2)**241/ (N)*np. sum(maximumi}-1*ro

def hinge izvod(x,omega,z,l,N):
ro=x[-1]
wx=x[:-1]
y=omega.dot(x)
maximumi=ro-y
izvodi_svi = omega
izvodi_weci=izwodi_svi[maximumi>@]
izvodi_nula=izvodi svi[maximumi==8]
beta=np.random.uniform(@,1,np.size{izvodi _nula))
if len(izvedi nula)!=8:
return np.concatenate( (1*x-sum(izvodi weci)/(N)-%
np.dot(izvodi _nula,beta)/ (N},
np.array([sum{beta)/(N)+len(izvodi_veci)/(N)-1]))}, False
elif len(izvodi_nula)==8:
return np.concatenate((1*x-sum(izvodi_weci)/(N),\
np.array([len{izvoedi_weci)/(N)-1]))), True

Figure A.6: Hinge loss for one class SVM
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Izvod: U master radu opisan je tok reSsavanja matematickog problema u
realnom svetu. Rad se moze podeliti u tri glavne celine. Prva celina
pocinje upoznavanjem c¢itaoca sa masinskim ucenjem i osnovnim
principima. Zatim se objasnjava kako funkcionise metoda pomocne
vektorske masine (eng. support vector machine) za binarnu klasifikaciju i
za trazenje anomalija, i uvodi se ’lakat’ funkcija gubitka (eng. hinge loss).
Model se trenira tako Sto se minimizuje ova neglatka funkcija, a predlozena
metoda optimizacije jeste Kiwiel-ov algoritam uzorkovanih gradijenata. U



drugom delu uvodimo Clark-ovu teoriju neglatke analize. Definisan je
Clark-ov subdiferencijal, koji predstavlja generalizaciju glatkog
diferencijala. Navedene su Lebourg-ova i Caratheodory-jeva teorema, i
uvedeni su pojmovi normalnog i tangentnog konusa. Pomoéu ove teorije,
definisan je postupak uzorkovanih gradijenata. Koristeé¢i pokazane teoreme
Lebourg-a i Caratheodory-ja dokazana je konvergencije postupka. Pored
glavnog algoritma, navedene su i modifikacije koje su napravljene u cilju
poboljsanja prakti¢ne implementacije algoritma. Poslednja celina daje
numericke rezultate. Algoritam se koristi za binarnu klasifikaciju cetiri
skupa podataka i predvidanje labela test skupova. Prikazani su grafici
konvergencije i dati su rezultati predvidanja. Konacno, predstavljen je
industrijski problem, i algoritam je primenjen u cilju trazenja anomalija na
skupu podataka (iz rada Milosa Savié¢ i Milana Luki¢a) koji je pravljen za
c4llot projekat.
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define the Clarke’s subdifferential, which is the generalization of the
smooth differential. The Lebourg’s and Caratheodory’s theorems are
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