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Abstract

This thesis studies the convergence rate of the primal-dual method for convex equality-constrained
optimization problems. Three different approaches are used to determine the convergence rate, and
the rates guaranteed are compared. Further, an online feedback-based optimization controller for a
non-linear plant is developed. The control algorithm uses an extension of the primal-dual algorithm,
the extended proximal primal-dual algorithm, to drive the system toward a critical point of a cost
function. The cost function is able to consider differentiable and non-differentiable costs on the
inputs and outputs of the system. Finally, the algorithm is applied to a simulated distribution
feeder system. The controller is able to successfully optimize the power inputs while satisfying the

physical constraints of the system.

ii



Acknowledgements

I would like to thank my supervisor Professor John Simpson-Porco for helping me throughout my
graduate school journey. His knowledge and enthusiasm to teach were imperative in my research.
He provided the guidance and encouragement required to complete this thesis, and, for that, I am

extremely grateful.

I would also like to thank the committee members Professor Lacra Pavel and Professor Margaret
Chapman. I appreciate you both for taking the time to read my thesis and providing feedback on

my results.

I thank my family for their continuous support. Without my parents, I would not be in the posi-
tion I am today. Their unwavering love and encouragement have given me endless opportunities.
Throughout my life, they created an environment in which learning was encouraged, and I was free
to explore my interests. My brother, Dayton, has always been a source of sound advice that I have
leaned on. Since I can remember, his work ethic and determination have motivated me to be my
best. Thank you.

I thank my girlfriend, Sabrina, for supporting me throughout my journey. Your love and sup-
port have helped me power through some difficult times. I am forever grateful to have you in my
life.

iii



Contents

1 Introduction

1.1 Problem Motivation . . . . . . . . . . e e e e e
1.2 Literature Review . . . . . . . . . . e
1.3 Contributions . . . . . . . . . e e e e e e e e
1.4 Thesis Layout . . . . . . . . . o e e e e e e

2 Background

2.1 Matrices and Norms . . . . . . . . o . Lo e
2.2 Functions . . . . . ... e e e e e
2.3 Optimization Theory . . . . . . . . . o e
2.4 Convex Optimization Theory . . . . . . . . . ... ... ... . .. ... ......
2.5  Optimization Algorithms . . . . . . . . . . .

2.5.1 Convergence Analysis . . . . . . . .. .. e

2.5.2  Optimization Algorithms . . . . ... . ... o oL

3 Primal-Dual Algorithm Rate Comparison

3.1 Contractive Approach . . . . . . . . . . .
3.2 Interconnected Systems Approach . . . . . ... .. ... .
3.3 IQC Approach . . . . . .
3.4 Time-Scale Separated Primal-Dual Algorithm . . . . .. ... ... ... .......
3.5 Results. . . o o o e e
3.5.1 Contractive Approach . . . . . . . ... .
3.5.2 Interconnected Systems Approach . . . . ... ... .. 0oL
3.5.3 IQC Approach . . . . . . . . .

4 Extended Proximal Primal-Dual Feedback Controller

4.1 Control Algorithm Derivation . . . . . . . .. .. ... o L
4.2 Convergence under Convexity Assumption . . . . . . . ... ... ... ... .....
4.3 Convergence under General Conditions . . . . . . .. ... ... .. L.

5 Distribution Feeder Simulation
5.1 Simulation Introduction . . . . . . . . ..

5.2 Simulation Implementation and Results . . . . . .. ... ... ... .........

iv

W W N = -

- & ot >

10
11
12
13

17
18
23
26
27
31
31
33
33

36
36
39
44



6 Conclusion and Future Work
6.1 Conclusion . . . . . . . . e
6.2 Future Research . . . . . . . . . .

A Chapter 4 Inequalities



List of Figures

2.1

3.1
3.2
3.3

3.4

3.5
3.6
3.7
3.8

4.1

5.1

5.2
5.3

Mlustration of convex and concave functions [17] . . . ... ... .. ... .. ... 10
Block diagram for the suggested approach. . . . . . .. ... .. 0L 23
Block diagram for the IS representation for (3.2). . . . . . . ... . ... ... .. 24

Convergence rates guaranteed by the three different contractive approaches as k(f)
isvaried. . . . . L oL e e 32
Convergence rates guaranteed by the three different contractive approaches as cond(A)
isvaried. . . . .. L e 32

Convergence rates guaranteed by contractive analyses and IS Analysis as x(f) is varied. 33

Convergence rates guaranteed by contractive and IS Analyses as cond(A) is varied. . 34
Convergence rates guaranteed by IS analysis and IQC analysis as x(f) is varied. . . 34
Convergence rates guaranteed by IS analysis and IQC analysis as cond(A) is varied. 35
Mlustration of the block diagram for (4.35) . . . . . . . ... ... ... . ... .. 46

IEEE 37-node feeder [5]. Node 1 is the point of common coupling. All other nodes
have sensors which provide load and voltage data. The circular blue nodes have
controllable power injections while the other nodes are uncontrollable. . . . . . . . . 50
Simulation results using 4 =0.1 and « =0.004 . . . . . . ... ... ... 51
Cumulative constraint violations of the output set at node 35 using a = 0.004 with

the algorithm from [5] . . . . . .. ... L 51

vi



Chapter 1

Introduction

1.1 Problem Motivation

The landscape of electricity consumption, generation, and distribution is undergoing a consequen-
tial shift. The implementation of renewable energy sources and energy storage devices are changing
the way electricity is used and produced. In order to not only manage but embrace this shift, the

electrical grid needs to work as intelligently as possible.

Traditionally, the power grid follows a centralized framework. Large plants produce electricity that
the transmission and distribution networks channel to consumers [1]. These networks were originally
designed for unidirectional power flow; however, with the rise of distributed energy resources, this
architecture is decentralizing [2]. Nodes on the distribution grid can now dual as both a consumer
and producer of electricity. A distributed generation framework provides numerous benefits for the
overall quality and reliability of the grid but poses unique challenges in optimizing and managing
the network [3],[4].

With environmental and economic consequence, optimal power flow is an important problem in
power grid operation. Optimal power flow is concerned with calculating the output power at each
generator that will satisfy power demands as well as minimize a cost function [3]. The cost function
can be designed to minimize some undesirable quality of the system, such as power loss, non-
renewable usage, or operating cost. The optimization problem incorporates the physical constraints
of the system, including maximal line voltage and generator limits. With high-dimensional inputs

and constraints, some of which are non-convex, optimal power flow is a challenging problem.

Optimal power flow lies at the intersection of control and optimization theory. Because the power
grid is a physical system, control algorithms are needed to ensure line frequencies and voltages are
safely regulated. To optimize the dispatching of generator set points, optimization theory needs to
be leveraged. The traditional approach is to use offline predictions over a given time horizon and use
a grid model to determine the optimal set points over the horizon. The trajectory generated is then
provided to the real-time controllers. Due to the offline nature of the optimization algorithm, the

system is unable to respond to unexpected disturbances. Further, the optimization method requires
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an accurate system model. With more distributed energy resources entering the grid, these models

will become increasingly complex.

This provides the motivation for the control algorithm that will be developed in this thesis. An
online feedback-based optimization (OFBO) approach will be explored. Using OFBO in control
has become of interest in recent years due to its applicability in large-scale system control and
optimization [5]. The overarching goal of OFBO is to leverage real-time measurements from the
system of interest to determine the optimal controller set points. Because it is not attempting to
predict the future states of a system and optimize over different possibilities, OFBO algorithms are
generally efficient and do not require a model. Due to the feedback mechanism used in OFBO, this
approach boasts many of the same advantages as using a traditional feedback loop in a control sys-
tem. The algorithm is robust to disturbances to the system; therefore, it is able to effectively adapt
to unexpected system behaviour. Further, typically OFBO implementations are relatively simple to
implement. These benefits do come at a cost. OFBO approaches are unable to optimize over the
transient states of the system and only consider costs on the steady-state values. Applications of

OFBO algorithms include machine learning, telecommunications, and power grid control [5], [6].

1.2 Literature Review

In [7], a general framework for online optimization with feedback was introduced. The approach
used a projected primal-dual algorithm to drive the optimization. The system model considered
was a linear input-output mapping and did not consider the dynamics of the system. The cost
function used in [7] handled differentiable costs on both the input and output. Further, the algo-
rithm used a projection operator to ensure the inputs remained in the feasible input set. This paper
was expanded in [5] where a general non-linear input-output mapping was considered. Further, the
input-output mapping was considered unknown and an approximate Jacobian was used in the opti-
mization algorithm. Because of this, the notion of an online approximate solution was introduced.
The optimization algorithm was an online version of projected gradient descent. The cost function
considered differentiable cost functions on the inputs and outputs of the system. The projection

operator also ensured that the inputs stay within the feasible set.

In [8], the input-output mapping considered was the steady-state transfer function for an LTT system.
Therefore, the mapping was linear. The optimization approach used was a primal-dual method based
on the proximal augmented Lagrangian. This primal-dual algorithm allowed for non-differentiable
costs to be placed on the output. Non-differentiable cost functions allow users to place hard con-
straints on the output of the system or use the /; norm to induce sparsity in the output variable.
This approach did not include a projection operator on the input, thus there is no mechanism for

ensuring the inputs stay within the constraint set.

The convergence of the primal-dual method based on the proximal augmented Lagrangian has been
researched in a number of papers. Outside of its use in control, it is an effective approach for nons-
mooth composite minimization. In [9], the approach used for convergence is adapted from [10]. The

non-linearities of the algorithm are rewritten as disturbances to the system and a pointwise IQC
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is used to bound the effect of the disturbances. A linear matrix inequality can then be solved to
determine the feasibility of the algorithm for a given rate and step size. In [11] the continuous-time
algorithm was considered and a Lyapunov approach was used to prove convergence to a fixed point.
A quadratic Lyapunov function was proposed and a convergence rate was provided as a function of

system parameters. This was the only Lyapunov approach I found for this algorithm.

1.3 Contributions

The most significant results in this thesis are as follows.

e In Chapter 3, three approaches for determining the convergence rate of the primal-dual algo-
rithm are proposed and analyzed. The rates are compared as problem parameters vary. The

analysis provides insights into the benefits of each approach.

e An alternative to the primal-dual algorithm is proposed. This algorithm introduces a tunable
time-scale separation between the primal and dual updates. We show that the rate can be
determined depending on the time-scale separation chosen. By changing the time-scale sepa-
ration, we can tune the rate between the results achieved in [12] and a rate proportional to
the optimal rate for the dual method.

e In Chapter 4, an online feedback-based optimization controller is proposed. The control algo-
rithm considers both differentiable and non-differentiable costs on the inputs and outputs of
the system. Further, a non-linear input-output mapping is considered. This improves upon
the results in [8] by allowing non-differentiable costs on the inputs and considering a non-linear
plant. A Lyapunov approach is used to determine the convergence of the algorithm to a unique
fixed point when the input-output mapping is linear and known. The Lyapunov function pro-
vides greater rates than the Lyapunov function used in [11]. Finally, when the input-output
mapping is unknown and non-linear, a linear matrix inequality is proposed. Solving the linear
matrix inequality for a given rate and step size guarantees exponential convergence to a fixed

point.

e In Chapter 5, the control algorithm is implemented to control a simulated 36-bus distribution
feeder system. The controller successfully minimizes the power curtailed while enforcing hard

constraints on the inputs and outputs of the system.

1.4 Thesis Layout

The thesis is organized in the following structure:

e In Chapter 2, a summary of the necessary mathematical background is provided. The back-

ground goes over results in optimization and introduces some algorithms of interest.

e In Chapter 3, the rate guarantees for the primal-dual algorithm for a convex equality-constrained
optimization problem are studied. Three different approaches are discussed and used to deter-
mine convergence rates. These rates are then compared to determine which approach provides
the optimal rate. Further, the time-scale separated primal-dual algorithm is motivated and

proposed.
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e In Chapter 4, an online feedback-based optimization controller is proposed. The system is
introduced and the control algorithm is derived. The algorithm is then proven to converge
under two different assumptions: when the input-output mapping is linear and known and

when the mapping is non-linear and unknown.

e In Chapter 5, the algorithm is adapted to control a 36-bus distribution feeder system. The
implementation details are outlined and the results are given.

e In Chapter 6, a conclusion is provided, and the future research directions are listed.



Chapter 2

Background

2.1 Matrices and Norms

We begin by presenting some results in matrix algebra. The following will provide the mathematical
pretext for the methods and results of the thesis. This background will include a brief overview of
symmetric matrices and matrix norms. We denote the space of real n x m matrices as R"*™ and the
space of real symmetric n X n matrices as S C R"*". We will use 0,,x,, to denote an n x m matrix
with all zero entries. Further, I,, will be used to represent the n-dimensional identity matrix. If the
indices are omitted, the dimensions of both the zero matrix and identity matrix can be inferred. For
a matrix A € R"*™ the notation opax(A) and omin(A) will be used to denote the maximum and
minimum singular values of A, respectively. The condition number of A will be denoted as cond(A)
and defined as cond(A) = ‘7“‘&7"((2)). Properties of symmetric matrices will be leveraged throughout

Omin

the thesis; Lemma 2.1.1 will highlight some of these properties.

Lemma 2.1.1. [13] Given a matriz Q € S™, the following properties hold
(i) Q =QT;
(ii) Let \; denote the it" eigenvalue of Q, then \; € R for alli € {1,...,n};

(iii) Let o; denote the i’ singular value of Q and \; denote the i'" eigenvalue of Q, then o; = |\
forallie{l,...,n};

(iv) There exists an orthogonal matriz V € R™ ™ such that Q = VT AV where A is a diagonal n xn

matrix.

For a symmetric matrix Q € S™, we say that @ is positive (semi)definite if all of the eigenvalues
of @ are greater than (or equal to) zero. We will use @ = 0 (Q > 0) to represent ) being positive
(semi)definite. We say that @) is negative (semi)definite if —@Q) is positive (semi)definite. We will
use @ < 0 (@ < 0) to represent @ being negative (semi)definite. If a matrix is denoted as a definite
matrix, this implies that it is also symmetric, as definite asymmetric matrices are out of the scope

of the thesis. Lemma 2.1.2 lists some useful properties about definite matrices.

Lemma 2.1.2. Consider the matrices Q € S™ and A € R"*™. The following properties hold

(i) Q = 0 if and only if Q= = 0;



CHAPTER 2. BACKGROUND 6

(ii) AAT = 0 if and only if A is full row-rank;
(iii) If A is full row-rank and Q = 0, then AQAT = 0;
(iv) If Q = 0 then ATQA = 0.

Proof. (i) and (iii) are given in [14]. For property (ii) assume that AAT = 0 and assume that A is
not full-row rank. Then there exists a non-zero vector € R™ such that ATz = 0. Thus, for some
x # 0 we have 2T AAT2z = 0. By contradiction, A must be full row-rank. To prove the reverse
direction, we know that for all non-zero z € R™, there exists non-zero v € R™ such that v = A" .
Thus,

x" AA Tz = |]v||2 > 0.

Thus, AAT = 0. To prove (iv), notice that for v = ATz,
T AQA Tz =0 Qu >0,

where the final inequality follows from the positive semidefiniteness of @@ O

Definite matrices will be useful throughout the algorithm analysis. Throughout the process,
scalar-valued functions with convexity and continuity assumptions are considered. Definite matrices
can act as linear analogs to these functions and their behaviour can be easily bounded. To determine
these bounds, the notion of a matrix norm is required. The Euclidean norm ||z||; = vz Tz is used as
a vector norm throughout the thesis. The P-norm, ||z||p2 = VT Pz, where P is positive definite,
will also be used. The matrix 2-norm will be the matrix norm used throughout this thesis unless

otherwise explicitly stated.

Definition 2.1.3. Consider a matriz A € R™*™. The matriz 2-norm of A, ||A||2, is defined as

Az
I|A]||2 := sup [1A]l> _ sup ||Az||2 = omax(A) (2.1)
cern [|Zll2 jjgf)p=1

To transition between the P-norm and Euclidean norm or bound positive definite matrices,

Lemma 2.1.4 will be used.

Lemma 2.1.4. [15] Given a matriz Q € S™ and a vector x € R™, the following inequality holds

Tmin(Q)][2]13 < 27 Q2 < Twmax(Q)l|2]13

2.2 Functions

Along with linear functions, more general non-linear functions will be considered. Throughout
the thesis, we will consider the extended real space R = R U {oco}. For a differentiable function

f:R" = R, we will say the gradient Vf is given by

Vi(x) =
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where % are the partial derivatives of f with respect to x;. The Hessian of a twice differentiable

function, f, is given by

8% 8% 8?2
Ga@) gl . g
8% f 8%f 8% f
V2f(x) _ Oxoxy ( ) (’T/L’S(x) e 0T2Ty, T
5% 8% 8?2
69:”];1 ($> asz;z (.’17) T 89:%: (l‘)

2*f

c%cjxi

where are the second partial derivatives with respect to x; and z;. Non-differentiable functions
will also be analyzed. To consider non-differentiable functions in an optimization framework, the

subdifferential is useful.

Definition 2.2.1 (Subdifferential). /15, Section 1.2] Given a function g : R® — R, a subgradient
of g at © € R™ is any vector d € R™ such that

9(y) > g(x)+d" (y—x), VyeR"

The set of all subgradients for a point x € R™ is called the subdifferential of g at x and is denoted
by
dg(x) = {d € R" | g(y) = g(x) +d" (y — z), Vy € R"}.

The subdifferential of a differentiable function contains one element, which is the gradient of
the function [15, Section 1.2]. The subdifferential of a vector is always well-defined but may be the
empty set [15, Section 1.2]. To motivate this concept, consider the function g(z) = ||z||; for = € R.
We know that f is differentiable at each point in R except 0. To find the subdifferential of g at 0, we
must find all d that satisfies ||y||1 > dy. Clearly, any d € [—1, 1] satisfies this inequality. Therefore,
dg(0)={deR| —1<d<1}.

2.3 Optimization Theory

The algorithms explored in the thesis will be designed to find values of interest for a defined objec-

tive. This section will formally introduce optimization theory and relevant results.

An optimization problem involves minimizing or maximizing a cost function within a constraint
set. The standard form of an optimization problem is given as
min f(x
min f(2)
s.t.gi(x) <0, ie{l,...1}, (2.2)
hi(z) =0, i€ {1,..,m},

where 2 € R™ is the optimization variable, f : R* — R is the cost or objective function, g; :
R™ — R for i € {1,...,1} are the inequality constraints, and h; : R® — R for ¢ € {1,...,m} are the
equality constraints [16, Section 4.1.1]. The intersection of the equality constraints and the inequality

constraints form the constraint set or feasibility set. Notice that problem (2.2) is formatted as a
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minimization problem rather than a maximization problem. Any maximization problem can be
equivalently formulated in the standard form by considering the negative cost function. In this
thesis, we will consider optimization problems without inequality constraints. Therefore, we assume
g; = 0 for all ¢ € {1,..,1} throughout this background. The optimization problems of interest will
be in the form of

min f(x)

ecR™ (2.3)

s.t. hi(x) =0, i € {1,...,m}.

For the general problem, the goal is to find the point in the constraint set which minimizes the cost

function. This point is called the global minimizer or optimal point.

Definition 2.3.1. [10, Section 4.1.1] Consider the optimization problem (2.3). We say that x* is
a global minimizer or an optimal point if

fl@*)y=inf {f(x)]|hi(z)=0Vie{l,...,m}}.

zER™

The global minimizer is not necessarily unique. Searching over the feasible set, one may find
other optimal points, but they will never have a lower value than f(2*). Consequently, once a vector
that satisfies Definition 2.3.1 is found, problem (2.3) is solved. A weaker property can also be stated

for a family of points that share some similarities to global minima.

Definition 2.3.2. [10, Section 4.1.1] Consider the optimization problem (2.3). We say that x* is

a local minimizer or critical point if there exists R > 0 such that

f(@*) = inf ){f(a:)| hi(z) =0Vie{1,...,m}},

zeP(z*
where P(z*) = {x € R" | ||l — a2*||]2 < R}.

The presence of local minima can cause issues for traditional optimization methods because they
share similar properties to global minima. Optimization algorithms typically have a stopping cri-
terion that determines that the algorithm has identified a potential solution. If a local minimizer

satisfies this stopping criterion, the algorithm may terminate at this sub-optimal point.

Depending on the properties of the objective function and constraints, the ease of finding solutions
and determining their optimality varies. We will begin by considering the simplest case: uncon-
strained optimization. An unconstrained optimization problem takes the form of problem (2.3)
when h;(x) =0 for all z € R", i € {1,...,m},

min f(z). (2.4)

For the unconstrained optimization problem, the following necessary optimality condition can be

considered.

Corollary 2.3.2.1 (First Order Necessary Optimality Condition ). [15, Proposition 1.2.17] Con-
sider the optimization problem (2.4). For x* € R, 0 € 0f(z*) if «* is a global minimum.

Corollary 2.3.2.1 encodes the notion that the global minimum will lie at a point where the gradi-

ent is zero. In the differentiable scalar case, thinking of the gradient as the slope of the tangent line,
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the tangent at an inflection point must be a flat line. Returning to the example of the subdifferential
of the I; norm, we see that 0 € dg(0), as expected. The condition is necessary and not sufficient
because local minima or maxima may also satisfy this condition. Thus, it provides the mechanics to

identify critical points, but without further assumptions, global optimality cannot be guaranteed.

A similar condition can be stated for equality-constrained optimization problems, problem (2.3).
To handle the equality constraints, an equivalent unconstrained optimization problem is proposed.
To do this, we introduce the Lagrangian, L, for problem (2.3),

m

L(z,A) = f(z) + > Nihi(w). (2.5)

i=0
For equation (2.5), A = [A1, ..., \m] € R™ is the dual variable or Lagrange Multiplier and = € R™ is
the primal variable. An important property of the Lagrangian is that it can provide a lower bound
on the minimum value of problem (2.3). Suppose z* is an optimal point of problem (2.3), then from

[16, Section 5.2], we know that

=i il S * . .
9(\) = inf (f(:v) + ;x h <w)> ) (2:6)
The function g(\) is known as the dual function. Because the dual function acts as a lower bound
for the optimal value of problem (2.3), it is desirable to determine the tightest lower bound that can

be achieved. This is exactly the motivation for the dual problem,

max g(A). (2.7)
Suppose that A* is a global maximum of problem (2.7). We know from (2.6) that g(A\*) < f(z*).
We define the optimal duality gap as d(z*,\*) = f(z*) — g(\*) [16, Section 5.2.2]. The optimal
duality gap is clearly always positive and encodes the distance between the true optimal value
and the tightest lower bound provided by the Lagrangian. When the optimal duality gap is zero,
d(xz*,\*) = 0, we say that strong duality holds. Under certain conditions, strong duality can be
guaranteed. These conditions will be highlighted in Section 2.4. Similar to the necessary optimality
conditions defined for general unconstrained optimization problems, we introduce the necessary

conditions for equality-constrained optimization problems.

Theorem 2.3.3 (KKT Conditions For Equality-Constrained Problems). [/5, Theorem 4.1.2] Con-
sider the optimization problem (2.3) and its associated dual problem, problem (2.7). Suppose z* € R™
and A* € R™ are optimal points for the primal and dual problems, respectively. If strong duality
holds for x* and \*, then the following conditions hold

hi(z*) =0, i€ {1,...,m}

of(z*) + i XiOhi(z*) > 0 (2.8)
i=0

Conditions (2.8) are known as the Karush-Kuhn-Tucker (KKT) conditions. The KKT conditions
are derived using Corollary 2.3.2.1. To see this, consider that the gradient of the dual problem with
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respect to A; is Vy,g(A) = hi(z) for ¢ € {1,..,m}. Because \* maximizes the dual problem,
the gradient must be zero, which matches the first KKT condition. Similarly, #* minimizes the

Lagrangian with respect to . Thus, V,L(z*, \*) 3 0, which exactly matches the second condition.

2.4 Convex Optimization Theory

Convex functions are a class of functions that possess qualities that simplify optimization problems.
For this reason, introductory optimization often starts with considering convex problems, and convex
cost functions are often desired. Convex optimization problems have stronger optimality guarantees

than more general problems. Before formally defining a convex function, we introduce convex sets.

Definition 2.4.1. [10, Section 2.1.1] A convex set C C R™ is a set where allx,y € C and 6 € [0, 1]
satisfy
6z + (1— )y € C.

From this definition, a convex set is a set in which all line segments connecting two points in the
set are also contained in the set. With the notion of a convex set defined, we can formally introduce

the definition for a convex function.

Definition 2.4.2. [16, Section 3.1.1] Consider a function f : C — R where C C R"™. A function f
is a convex function if C is a convex set and for all x,y € C and 0 € [0, 1], the following inequality

holds
[0z +(1—0)y) <0f(x)+(1-0)f(y).
Intuitively, if f is convex, then the value of f evaluated at points along a line segment between
2 and y in the domain must be less than or equal to the value of the line segment between f(z) and

f(y). There is also a dual concept of concavity. A function f is concave if —f is convex. These ideas

are illustrated in Figure 2.1. A convex optimization problem is an optimization problem in the form

9(-)1 9(-)4

Convex Concave
| / | 1\
| | |
| | |
| | |
I | | |
| | | |
T T ) T T
z Y x Y

Figure 2.1: Illustration of convex and concave functions [17]

of problem (2.3) where f is convex and h is affine. Thus, when the problem is convex, we represent
h(z) = Ax — b where A € R™*™ and b € R™. Considering a convex optimization problem provides

the following benefits:

(i) The gradient condition in Corollary 2.3.2.1 becomes a sufficient condition for global optimality
[15, Proposition 1.2.17].

(i) If there exists 2* € R™ such that Axz* = b, then strong duality holds (Slater’s Condition) |
Section 5.5.3].

?
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(iii) If strong duality holds, then the KKT conditions in Theorem 2.3.3 become sufficient conditions
for global optimality [16, Section 5.5.3].

Convex optimization problems allow us to ensure the optimality of a vector by guaranteeing all local
minimizers are global minimizers. Throughout this thesis, we will assume that Slater’s Condition is

satisfied, ensuring strong duality.

Along with convexity, we will regularly assume that cost functions meet stronger assumptions.
Specifically, we may require that a function be strongly convex and have a Lipschitz continuous

gradient.

Definition 2.4.3. [18] Consider a function f : R™ — R. The function f is m-strongly convez if

for all z € R™, the function f(x) — 2||z|3 is convew.

Strong convexity is closely related to the notion of strong monotonicity. Precisely, if a function, f,
is m-strongly convex and differentiable, then V f is m-strongly monotone. A function F is m-strongly

monotone if it satisfies the inequality
(F(x) = F(y) " (x —y) > mllz —yl[5, Yaz,yecR"

Further, if f is m-strongly convex and twice differentiable, then mI < V2 f(x) for all z € R™.

Definition 2.4.4. [18] Consider a function F : R™ — R™. The function is L-Lipschitz continuous
if for all x,y € R"
1F(z) = F(y)ll2 < Lllz = ylla-

Suppose a function f is twice differentiable and has a Lipschitz continuous gradient.Then we have
V2f < LI. Functions that are both strongly convex and have a Lipschitz continuous gradient will be
considered throughout the thesis. Let S(m, L) denote the set of functions that are m-strongly convex
and have an L-Lipschitz continuous gradient. A useful property of these functions is the ability to
place upper and lower bounds on the gradient’s behavior. For any f € S(m, L) and x,y € R™, the

following inequality is satisfied [18]

mllz —yl[3 < (Vf(z) = V() (@ —y) < Llle - yll5.

2.5 Optimization Algorithms

To find a solution to an optimization problem, an optimization algorithm can be employed. In this

thesis, we will explore discrete-time fixed point algorithms that can be written as
oF L = 7 (2h), (2.9)

where k € Z>q is the time index, T : R® — R" is a function, and 20 is some arbitrary initial
point. The sequence {z'}¥_, generated by algorithm (2.9) from the starting point z° is known as
the trajectory of the algorithm. To understand why this method is called a fixed point algorithm,

we must define a fixed point.
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Definition 2.5.1. [18] Consider a function T : R™ — R™. A point z* € R™ is a fized point of T if
x* =T(z*).

Thus, any equilibrium point of algorithm (2.9) must be a fixed point of T. To solve a problem
using a fixed point iteration, one needs to determine a mapping, T', such that the iteration converges

to a fixed point and the fixed points of T are solutions to the problem in question.

2.5.1 Convergence Analysis

Throughout the thesis, we will be interested in proving the algorithms of interest converge exponen-

tially.

Definition 2.5.2 (Exponential Convergence). Consider a trajectory defined by algorithm (2.9) with
initial point 2° € R™. Suppose there is a unique fived point of T, x* = T(x*). The algorithm is
exponentially convergent if there exists 8 > 0 and p € [0,1) such that for all k € Z>( and 20 e R”,

|2 —2*[|2 < Bp"[|2° — z*[]2-

Exponential convergence to an equilibrium point is a powerful notion. Given the time step, initial
condition, and convergence rate, the current iteration’s distance from the fixed point can be upper
bounded. Note that in optimization theory, exponential convergence is often called geometric con-
vergence. Looking at algorithm (2.9) through a control theorist’s lens, we see that the algorithm can
be viewed as a discrete-time dynamical system. Further, our definition of exponential convergence
is equivalent to the notion of exponential stability for a dynamical system. Thus, to show that an

algorithm converges, we will borrow a popular technique from control and dynamical systems.

Theorem 2.5.3 (Lyapunov Stability Theory). [19, Theorem 13.2] Consider the fixed point iteration
(2.9) and assume that T(0) = 0. If V: R™ — R satisfies

: Ve e R\ {0}

V(T(z))—V(x) <0

[|z]]2 = 00 = V(x) =

then V is a Lyapunov function for (2.9). Further, if there exists v1,72 >0, p > 1, and p € (0,1)

such that
Yillz[ls < V(x) < yallz|lh, Vr € R"

V(T'(z)) = V(z) < (p—1V(z), VoreR"\{0}

then the trajectories generated by Algorithm 2.9 satisfy

1/p
2l < (22) 7 M7l 3

Often, the Lyapunov function is thought of as an energy function for the system. It is a function
that compiles all of the information about the current state into a scalar. The goal is then to
determine how this scalar changes over system trajectories. If it is consistently decreasing, we are

able to conclude the state is converging. For some of the algorithms we will analyze, we will require
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a slightly stronger property than exponential convergence. We may wish to show that an algorithm

is contractive.

Definition 2.5.4. [18] A function T : R™ — R” is a contraction with rate c € [0,1) with respect
to a norm || - || if
IT(2) =TIl < cllz —yll, Va,yeR"

Thinking of the norm as a measure of distance, applying a contraction to any two points shortens
the distance between them on each iteration. Therefore, if F' is a contraction, applying the compo-
sition of F' with itself multiple times to two points will shrink the distance between the two points

exponentially. This notion is formalized in the following corollary.

Corollary 2.5.4.1. Consider the fixed point iteration defined by algorithm (2.9). Suppose that T is
a contraction with rate ¢ with respect to the norm || - ||2. Then the following inequality holds for all
29,40 € R™

12 = y*ll2 < Hla® =412

where ¥ and y* are the trajectories at iteration k defined by (2.9) with initial conditions x° and y°,

respectively.

Proof. Take any 2°,4° € R" and k € Z>o. Then

[la* =¥ = 17" = T Y]]

<zt =y
Applying this inequality repeatedly, we arrive at

la* —y*ll < "lla*7" = yF ], n<k

< Flla® — o]
O

Thus, a fixed point iteration where the mapping is contractive, guarantees that all trajectories
generated by the iteration converge exponentially to a fixed point. Further, using Banach Contrac-
tion Theorem, it is known that if 7 : R™ — R is contractive with respect to a norm || - ||, then
(2.9) converges to a unique fixed point if (R™, || -||) is a complete metric space [20, Theorem 1.6].
Therefore, for any initial point 2°, the distance between the k' iteration and the fixed point can be
bounded,

ll2* — 27| < Fll2® — 27|

Notice that the results guaranteed using a Lyapunov analysis are not as strong as proving that
an algorithm is contractive with respect to || - ||2. Lyapunov theory allows us to determine an
exponential bound on the convergence of any trajectory to an equilibrium point, while a contraction

is the exponential convergence of all trajectories towards one another.

2.5.2 Optimization Algorithms

Fixed point iterations can be used to find the critical points of optimization problems. When the cost

function and equality constraints are differentiable, gradient descent can be an effective algorithm.
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Gradient descent takes advantage of the fact that the gradient of a function points in the direction of
the steepest increase of the function’s value. Thus, moving in the direction of the negative gradient
should provide the steepest descent to a critical point. Gradient descent for a function f : R™ — R
can be written formally as

Pt =2k — oV f(2F)

where k € Z> is the time step and o > 0 is the step size. Because the gradient is 0 at local minima,
gradient descent is a fixed point iteration with the equilibria corresponding to critical points of the
optimization problem. Placing assumptions on the cost function, we can provide convergence results

for a family of algorithms that includes gradient descent.

Corollary 2.5.4.2. [12] Consider F' : R" — R™ where F is my-strongly monotone and L ;-Lipschitz

continuous. Then, if a < ﬁ, for all x,y € R™

|z — aF(z) = (y — aF(y))ll2 < (1 — amyg)|lz — yl2.

Corollary 2.5.4.2 provides sufficient conditions to determine an algorithm in the form of z¥+1 =

¥ — aF (z¥) is contractive. Gradient descent belongs to this family of algorithms.

Throughout this thesis, we will analyze equality-constrained optimization problems, problem (2.4).
A number of optimization problems, from machine learning to signal processing, have this structure
[21]. Network flow optimization problems also take this form, where A encodes the network graph
structure, b represents the incoming and outgoing flow rates at each node, and x represents the
flow rate at each edge [22]. Problem (2.4) generalizes a large number of key engineering problems;
therefore, developing and analyzing algorithms that can identify the minimizers of these problems

is crucial.

There are two different gradient methods that can be used to find the critical points of problem
(2.4). The first algorithm is the primal-dual method. This method is a specific implementation
of gradient descent. The algorithm involves descending along the gradient of the Lagrangian with
respect to the primal variable while ascending along the gradient of the Lagrangian with respect to

the dual variable. The general form for the primal-dual method is given by

" =2k — o (Vf(2¥) + Vh(z") TN

where a, 8 > 0, A = [A1, ..., An]T € R™, and h(z) = [hi(z), ..., hm(z)]. In Chapter 2, we will
explore a number of methods to determine the convergence rate for the primal-dual algorithm and

compare them.

The dual method can also be used to find the critical points of problem (2.4). The dual method

is simply gradient descent of the dual function. To use the dual method, the minimizer of the
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Lagrangian for a given A needs to be determined for each time step. The dual method is given by

T = argming g, L(z, \¥)

ML — £k 4 Bh(7),

for g > 0. The dual method works well when T can be calculated easily and can provide significant
speed increases compared to the primal-dual method. For problem (2.4), when f € S(m, L) and A
is full row-rank, the dual method can be implemented as

T=VfH{=AT)\F)
ML= \F 4 B(AZ — D).

The assumption f € S(m, L) guarantees that Vf~! exists [12]. Further, since A is full row rank,

2 2
—AVf1(-AT2) is UL“f -strongly monotone and ”m%f(/‘)

-Lipschitz continuous [12]. Using Corollary

2.5.4.2, we know that this algorithm converges for step-size

2 _ meLf
ailax(A) + O-xznill/\(A) - Lf02 A) + me—Q (A)
¥

max( min
mpy

B < (2.11)

with rate (1 — 5031%(14))_

The final method considered will be used for non-differentiable cost functions. Non-differentiable cost
functions introduce challenges when using gradient methods because their gradient is not well-defined
over R™. Some functions that can be useful in optimization but suffer from a lack of differentiablity
are the indicator function and /; norm. The indicator function for a set C C R", Io(x) : R® — R,
is given by

0, zeC

Io(z) =
o) oo, xz¢C

The indicator function can be used to enforce hard constraints on the problem and ensure the

solution is within the set C. The [; norm, ||z||; : R™ — R is given by

n
llally =) lail.
i=1

The I3 norm is used in optimization problems to encourage sparsity in the variable. The weighted
;1 norm can also be considered which allows the user to assign different weights to each element in

the vector,

n
2llan = laillzil, a€R™
i=1

Before proposing the problem and algorithm, the proximal operator and Moreau envelope will be

defined. To do this, the notion of a closed proper convex function needs to be understood.

Definition 2.5.5. [23] Consider a function f : R® — R. The function f is a closed proper
convex function if the set,
C={(z,t) eR"™ | f(2) <t}
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is nonempty, convex, and closed.

The set C in the definition is known as the epigraph of f [16, Section 3.1.7]. Also, note that
a set C is closed if its complement is open. With the necessary background defined, the proximal

operator and Moreau envelope can be defined.

Definition 2.5.6. [23] Suppose f : R™ — R"™ is a closed proper convex function. The proximal
operator of f, proz,; : R" — R", at u € R" for A >0 is defined as
— : 1 2
proa, () = argmin, e (£(z) + | — ul}3)
Further, the Moreau envelope of f, Myy, at u € R™ for A > 0 is defined as

Mag(w) = inf (£(z) + 3l — ullf). (2.12)

For non-differentiable functions, the Moreau envelope acts as a smoothed version of the function
[23]. The Moreau envelope is also convex, continuous, and differentiable on all of R [23]. The
connection between the proximal operator and Moreau envelope becomes apparent when looking at

the following equality

Mg (u) = f(prox,y(u)) + s5llu — prox, s (u)|l3. (2.13)

Further, the gradient of the Moreau envelope is given by VM (u) = + (u — prox, ;(u)) [23].

Consider the problem of finding x € R™ such that

min f(z) + g(x), (2.14)
Tz€eR

where f : R — R is continuously differentiable and satisfies f € S(m, L) and g : R — R is a closed

proper convex function. Then the problem can be solved using the proximal gradient method

o+l = proxag(xk —aVf(zh)), (2.15)

for some o > 0 [18]. The proximal gradient method allows for the minimization of cost functions
that consist of both differentiable and non-differentiable components. Proximal gradient descent
is especially effective if the proximal operator of g is easy to compute. A number of useful non-
differentiable functions such as the indicator function and /; norm have easily computed proximal

operators. The convergence results of proximal methods will be explored further in Chapter 4.3.



Chapter 3

Primal-Dual Algorithm Rate

Comparison

In the last chapter, we provided a brief background of the necessary topics required for the thesis.
Gradient descent and the primal-dual algorithm were introduced as methods to solve unconstrained
and constrained optimization problems. Consider a convex equality-constrained optimization prob-

lem

min f(x)
z€R™ (31)
s.t. Az = b,

where f : R™ — R is unknown, differentiable, and f € S(my, Ly). Further, assume A € R™*" has
full-row rank and there exists « € R™ such that Az = b. By assuming that f € S(my, Ly) and the
feasible set is non-empty, we know that the minimizer exists and is unique [16]. By assuming A is
full row-rank, we will be able to use the fact that AAT = 0 in the analysis. With these assumptions,
the primal-dual algorithm for (3.1) is given by

oM = oF o (Vf(aF) + ATAF)

k+1 _ \k E (3.2)
ML= X+ 8 (Az” —b).

The primal-dual method introduces unique challenges in its convergence analysis due to the lack of
explicit strong convexity in the dual update. Fixing the dual variable, the primal update clearly

converges exponentially to a fixed point with a < however, the dual update does not con-

2 .
my+Ly>
verge when fixing . The dual update is solely determined by a linear function of x. Thus, it is the

primal dynamics that drive the convergence of this method.

The choice to analyze the primal-dual method for the equality-constrained optimization problem
was motivated by the controller which will be discussed in the next chapter. The feedback controller
takes the form of an equality-constrained problem, which is why inequality constraints were not
considered. Implementing inequality constraints would add a second dual variable to the analysis
that would be constrained to non-negative values. This addition would require a significant change

in the analysis approach.

17



CHAPTER 3. PRIMAL-DUAL ALGORITHM RATE COMPARISON 18

In this chapter, three different approaches will be used to analyze the convergence rate of algo-
rithm (3.2). The first method will determine the contraction rate of the algorithm with respect to
different norms. Three different norms of the form || - ||p2, where P = 0, will be considered. We
will then determine if algorithm (3.2) is contractive with respect to the norm and the rate at which
it contracts. The second approach will involve restructuring algorithm (3.2) as the interconnection
of two exponentially convergent systems. A Lyapunov function for each system will be constructed
and combined to determine the convergence of the connected system. This approach simplifies to
the rate analysis performed in [12]. Finally, a robust control approach adapted from [10] will be
used. In this approach, a linear matrix inequality is constructed. If the linear matrix inequality
is feasible for a given rate, p, and step size, we are able to conclude that the algorithm contracts
in some norm with rate p. A modification of the primal-dual algorithm will also be proposed and
analyzed. The modification will introduce a tunable time-scale separation between the primal and

dual updates. A rate for the system will be guaranteed.

The rates for each analysis of the original primal-dual algorithm will be compared. These rates

will be compared as my, Ly, omin(A), and omax(A) are varied.

3.1 Contractive Approach

In this section, we will determine the convergence of algorithm (3.2) using a contractive approach.
Specifically, we will be analyzing (3.2) using a number of different norms of the form || || p,2, where
P > 0. For each norm matrix, P, a contraction rate will be determined. From Chapter 1, we know
that if algorithm (3.2) is contractive with rate p, then it is exponentially convergent to a unique
equilibrium with rate p. Further, proving an algorithm is contractive with rate p with respect to a
norm || - || p,2 immediately provides a Lyapunov function for the system. Taking V(z) = ||z — 2*||p2,

where 2* € R"™™ is the fixed point of the contractive algorithm, we have

V(5 = |25 — 27| pa < plle* — 27| lp2 = pV (), (33)

k+1 Kk

where zFt1 2F € R™™ are generated by the algorithm of interest. Thus, showing that (3.2) is

contractive provides a Lyapunov function and rate of convergence. To determine that the algorithm

is contractive for each norm, Lemma 3.1.1 will be used.

Lemma 3.1.1. Consider the discrete-time algorithm in the form of
oF T = 2P 4 aF(ab) (3.4)

where oo > 0 and F : R" — R". Assume that
(i) F is Lp-Lipschitz continuous with respect to || - ||2, and

(ii) there exists a scalar b > 0 and a positive definite matriz P = 0 such that

(F(z) = F(y)) Pz —y) < ~bllz —yllba,  Va,y € R™. (3.5)
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Then (3.4) is contractive with respect to the norm || - ||p2 for step-size 0 < a < L%%r}:d(l:’)' Further,
the step-size o = m provides the lowest contraction rate p = /1 — m.

Proof. To prove the lemma, assume F' is L p-Lipschitz continuous with respect to ||-||2 and inequality
(3.5) holds. Then for any z*,y* € R"

[l =y [} o = [la* + aF(2") — (4 + aF (y*)|}2
< ||z* = y*|[B + a’cond(P) Ly [la* — y*[|3
+2a(F(a*) — F(y")) T P(a" —y*)
< (14 o®cond(P)LE — 2ab)|[z" — y¥| |3 5.
Thus, setting « € (07 LQF%&(P)} ensures that the update is contractive. To find the step size that
optimizes the contraction rate, notice that the rate is a positive quadratic function. Finding the

minimum value is equivalent to finding the zero of the derivative with respect to «

2acond(P)L% —2b=0 = a = W (3.7)
F
Using the step size given in (3.7) with (3.6), we see that
2
|[2* T — 4" [pa < \/ 1= Condz()ip)[,%nxk — ¥ pa-
This concludes the proof. O
To fit the structure of Lemma 3.1.1, algorithm (3.2) can be written as
k+1 k i v/ kY _ AT)\k
O I e P e A , (3.8)
Ak+1 Ak Azk —b
=F(xk k)

where we set 5 = a to simplify the calculations. Lemma 3.1.2 will also be used.

Lemma 3.1.2. [11] Suppose that a function F : R™ — R™ is m-strongly monotone and L-Lipschitz
continuous. Then for any x,T € R”, there exists a matriz B, 5 such that By z(x—%) = (F(x)—F(Z))
and ml X B, z < LL

Consider z,y € R™ and A,y € R™ where z = [z—y, A—7]". Using Lemma 3.1.2, let Q, ,(z—y) =
Vf(z) — Vf(y). Using this notation, inequality (3.5) can be simplified to

(Fa, ) = Fly,)"P iy] < el
-7
:
o [(TI@ -V - ATO=] pemy] 39)
Az —y) A=y
=79 Pz < —bl|zl[}s

A 0
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where the subscript on @ is removed for notational simplicity. We see that showing inequality (3.9)

holds is equivalent to showing inequality (3.5) holds.

We will begin the analysis by using Lemma 3.1.1 with P = I. This approach does not prove the
algorithm is exponentially convergent, but it is a quick and illustrative exercise. Consider z,y € R™

and A,y € R™ where z = [z —y, A —~]T.

e AT
—-A 0

i z=—(@-y) Qr—y)+@—y ATA=7 A=Az -y)

=—z'Qux

We see that the quadratic term is negative for all x and y, but it is only a product of the primal vari-
able. All of the strong monotonicity is captured in the @ matrix, with none of the convergence being
expressed in the A variable. Alternative norms can be used to highlight the transfer of convergence

to the dual variable.

Contractive Approach using P

The first norm matrix that will be considered is given by

I €Al
= , (3.10)
eA 1
for € > 0. For P to be positive definite, € < m must hold. Using matrix (3.10) and z,y € R",

A,y € R™ where z = [z —y, A —~]T, inequality (3.9) is given by

T1-Q AT|| I AT
V4 z
—-A 0 €A I
=@-y)" (-Q+eATA) (x—y) —elx—y) QAT (A —7) — cAAT|]A =[5
< —(my — €020 (Al — Yl13 + €L omax(A)|A — l2]lz — 2 — €omin(A)[|A — 7|[3

myg— 6‘7r2nax(A) *gLfamaX(A)
A)

|z —yll2
A =]l

min(

—5Lyomax(A) ec?

T
[l =l
A —=l2

where the inequality follows from using the triangle inequality and the bounds from Lemma 3.1.2.

:=T(€)

Using the Schur complement, we see that

. mf 1
3.11
€ < min (02 (A) — 12 cond(A)’ O'max(A)) (3.11)

guarantees that T'(e¢) and P are positive definite [24, Theorem 1.12]. This allows us to bound
inequality (3.5),

Omin (T(E))

z < _O'min(T(e))HZH% < - p (P)

||| %3,2~




CHAPTER 3. PRIMAL-DUAL ALGORITHM RATE COMPARISON 21

Therefore, Inequality 3.5 is satisfied and Lemma 3.1.1 guarantees the following convergence rate

_ Tmin(T(€))
P= \/1 02, (P)cond(P)L3’

max

Imin (T'(€))
Omax (P)cond(P)LZ "

characterized by eAA". Because ¢ is relatively small to keep P positive definite and T'(€) negative

for a = In the matrix T'(€¢), we can see that the dual variable’s convergence is
definite, the rate at which X is decreasing is small. Tt is clear that the minimum eigenvalue of T'(e)
is directly linked to the value of e. Because the rate is a function of the eigenvalues of T'(¢) and P,
which both depend on €, a computational approach is used to find the optimal € for a given problem.

This approach is discussed further in the results section.

Contractive Approach using P

The same method is repeated using a slightly different matrix.

I cAT(AAT)1
((AAT)"1A I

(3.12)

where € > 0. We see that € < oyin(A) ensures the positive definiteness of (3.12). The (AAT)™!
term was added to cancel with some of the terms present in the last analysis and change the feasible
¢ values. Consider x,y € R", \,y € R™, and z = [z —y, A —~]T, then (3.9) can be bounded by,

+1-Q AT I €eAT(AAT)™T
z z
~A 0| |e(AAT) 1A I
=—(2-y " (Q-eAT(AAT)'A) (z —y) — e(x — y) "QAT(AAT) T (A =) — e[]A —1lI3
< —(my —©)l|z — y|[3 + 2D N = o]z — yll2 — ]| A — 4113
e Lycond(A)

m'f_e T2 Omin
< —z' [_6 L ycond(A) 2 ¢ “ ] <

2 O'min(A)

:=T(e)

Again, using the Schur complement we can determine that e must satisfy

. dmso2. (A
€ < min (Umin(A)7 M%) (3.13)

so that T'(e) and P are positive definite [24, Theorem 1.12]. For e satisfying (3.13), inequality (3.9)
can be bounded by

e AT
-A 0

I eAT(AAT)~!
((AAT)"1A I

_ Omin (T(f) )
UmaX(P)

T

2 2 < —0umn(T(O)|213 < 211% .

Using Lemma 3.1.1 the convergence rate

[ R0
P o2 (P)eond(P)L%

max
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Omin (T(C))

s (Preond(P) L2 Again, the optimal € value can be determined computation-

is guaranteed for a =

ally.

Contractive Approach using P

For the matrices P and P, the value cond(P) is kept relatively low. This is because € is relatively
small and appears on the off diagonal of the matrix. Therefore, the eigenvalues of P remain close
to 1. The next approach will consider a matrix that allows e to have more of an effect on cond(P).

The matrix considered is given by

I eAT
€A (1+emy)l

(3.14)

To keep (3.14) positive definite, it is required that € < 57% is satisfied. Using matrix (3.14),
z,y €ER" Ay €R™ and z = [z —y, A — 7|, inequality (3.9) is given by

-Q AT||1I eAT
z
—A 0] |eA (1+emy)l

=—(@-y)' (Q-cATA)(z—y)—e(x—y) (Q—mpAT(A—7) —e(A—7)TAAT (A —~)

< —(my — eofa(D)llz = yll3 + (Ly = my)llz = yll2]]A = |2 — eofm (DA =713

T

_ Hx - y||2 myg — 6‘712nax %(Lf - mf)UmaX(A) |z — yH2
A =l2] |5(Ly —mys)omax(A) €O min (A) A =2
::’j’(e)
Using the Schur complement, we see that
. V1+my 4m
€ <min (amaX(A)’ 4Jmax(A)+(LfJ;nf)2cond(A)2> (3.15)

guarantees T'(¢) and P are positive definite. For epsilon satisfying (3.15), inequality (3.9) can be
bounded by

o(f(e)

I eAT )
max(P)

€A (1+emy)l

-Q AT
-A 0

2" 2 < —omin(T()|l2l[3 < (3.16)

Using Lemma 3.1.1 with the bound described in (3.16), algorithm (3.2) is contractive with the rate

p= 1— Ul2r1in (T(G))
02, (P)cond(P)L3’

max

Urnin(T(ﬁ))

for a = amax(ls)cond(p)L% '

The optimal € value can be computed computationally.
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3.2 Interconnected Systems Approach

The Lyapunov approach yields results that confirm convergence; however, suggesting and trying
different Lyapunov functions can feel like a guessing game. In this approach, we look at the dual
and primal update as the interconnection of two exponentially convergent systems. Figure 3.1 is a

block diagram representing this approach. There are different ways to derive the interconnection,

—» Primal Update +——

—— Dual Update |=——o

Figure 3.1: Block diagram for the suggested approach.

but we will use the dual method to motivate it. For problem (3.1), the dual method is given by

T = argming . L(z, \")

ML= 2k 4 B(AZ — D).

Since f € S(my,Ly), we know that Vf~! exists [12], so we can use the equivalent formulation

proposed in Section 2.5.2,
ML= AP L BAVFH(—ATAR) —b). (3.17)

2
Using Corollary 2.5.4.2, we know that this algorithm contracts with rate 1 — B%%(A) with an optimal
2myLy !
LfUKHBX(A)+meIIIitl(A) ’
the dual update, we decide to look at the A update in algorithm (3.2) as a perturbation of algorithm

(3.17),

With the desire to inject strong convergence properties into

step-size of § =

MNeAL = \F L BAV L (—ATAF) —b) + BAY”
Y =ab — V(= ATAR).
Notice that this system simplifies to the dual update for algorithm (3.2), and when y* = 0, the

iteration simplifies to algorithm (3.17). The primal update can be seen as a perturbed gradient

descent algorithm for an unconstrained optimization problem.

2F T = 2F — oV f(2F) — auf

ub = AT )P
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Again, we see that this is equivalent to the primal update for algorithm (3.2). We will call the

combination of these two systems the Interconnected System (IS) representation for (3.2).

a* =2k o (Vf(:ck)) — au®
y' =2k -V (=)

ML= \E 4 B (AVTH(=ATAF) —b) + BAY*
ub = ATNF

(3.18)

The block diagram of the system is represented in Figure 3.2. With the system rearranged into IS

M =gk — o (Vf(2Y)) — au® }‘

uF = AT yF =2k — v (—ub)

# ML= \E 4 B (AV 1 (=ATAF) = b) + BAY" %

Figure 3.2: Block diagram for the IS representation for (3.2).

representation, the main theorem of this section can be stated. The proof approach is adapted from

[12]. The IS representation provides a new intuition for the solution.

Theorem 3.2.1 (Convergence of the Primal-Dual Algorithm using IS Representation). Consider
algorithm (3.18). Suppose that f is differentiable, satisfies f € S(my, L), and A € R™*™ is full-row
rank. Then the following inequality is satisfied

Iyl + X4 = Wl < (1~ g ) (8l +wlX = X2 (319)

2Ls03 1 (A)

w= Mm% Omin (A)
a=—2

Lf+mf (320)
B = 2 =L :

<mf+Lf><“m;;—xf(A)+wmx<A))

Proof. To prove the theorem, a Lyapunov approach will be used. The two systems will be considered

separately, and then combined to determine the behaviour of the interconnected system. We begin
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by considering the primal update. The Lyapunov function V,(y) = |[|y||2 will be used.

N 12 = [yF |2 =2 = W~ (=uF )] = (192
| v e O P 1A A G VAR I v G VA | P [l P
<|2* = VT (=) — a (V) = VAVFH(=uR) ]2
UmaX(A) k k k
+Tf||/\ = Al — (1" (3.21)

UmaX( ) |

< —amy|ly*l| + 5 [AVFH=ATX) — b+ Ay¥||

2

A
S(ﬂo—ma’(()amf> ||y H+ﬂ max( )||)\k /\*HQ
f

mg

for a < — due to Corollary 2.5.4.2. The first inequality is calculated by adding and subtracting

Vf (fuk) and using the triangle inequality. Clearly, for small £, the Lyapunov function is strictly
negative and the system is exponentially convergent with a rate that approaches 1 — amy. For the

dual system, we consider the Lyapunov function Vy () = ||A — A2,
[INFE = N = [[A% = A l2 = []A® = X" + BAVFTH=ATAY) = AVFTH=ATAY)) + BAy* |2
= IIA* = X
SN =N+ BAVFTH=ATNY) = AV FH(=ATA) |2
+ B0max(A)ly* 2 — [[X* = X[|

2
Omax *
—BEIIAT = A 2 + Bomax(A)[y"]|2
f

(3.22)
for g < Lfa,nax(iTiﬁszamin(A) due to Corollary 2.5.4.2. Adding together (3.21) and (3.22) with w > 0,
we get
1y 2 = lly* (2 + w([[A — >\*|\2 — 1A% = X7J2)
Ule'lax A max *
< (57— ey ) )+ 5 R - v
mf f
Tpmax ) (3.23)
(BTN = X+ B Al e
Omax (A UI?;laX A Ur2nax *
:(Bamax(A) <(>+w)—amf)||yk||2+ﬁ< 2( )—w >||)\k—>\ []2.
myg my Ly
For small 8 and properly selected w, the Lyapunov function is negative. From [12], using the step

sizes and w given in (3.20), inequality (3.23) simplifies to,
1y 2 = (1" ]2 + w (I = X l2 = [IA* = A [l2) < (5mgpyesnarcay) (6E (12 + wlIX*]|2)

= [y e F WA= Al < (1 - m)(llyk\h +w[[A*]]2).

This is exactly the rate given in (3.19). O

From Theorem 3.2.1, we see that using the Lyapunov function V(z,\) = || = V=1 (=AT\) || +
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w]|A = A*|| for (3.2) ensures
V(PN < pV (2R NF) Yk € Zs, (3.24)

where

— 1
P=1= 5 conata)-

3.3 IQC Approach

The following approach uses a method described in [10]. The method uses techniques from robust
control theory to determine the convergence of discrete-time optimization algorithms. Rather than
forming a Lyapunov function, this approach involves determining the feasibility of a linear matrix
inequality (LMI). If the LMI is feasible for a given rate p, then it guarantees there exists P >~ 0
such that (3.2) is contractive with rate p with respect to || - ||p2. Integral Quadratic Constraints
(IQCs) are used in the formulation to bound the input and output behaviour. Before introducing
the main theorem, a lemma will be introduced that allows for an easy transition from the continuity

and convexity assumptions we have placed on our cost function to the IQC framework.

Lemma 3.3.1. [10] Suppose f : R™ — R satisfies f € S(m, L), then for all x,y € R™

—2mlLY, (L+m)I,
(L+m), —21,

T —y
V(@)= Vy)

T —y
Vf(z) = Vf(y)

The matrix in Lemma 3.3.1 is known as a pointwise IQC. To use this approach, the non-linearities
of the algorithm need to be considered as a disturbance to an LTI system and bounded using
a pointwise IQC. Thus, the algorithm has to be restructured again. The Perturbed LTI (PLTI)

representation of the primal-dual algorithm is given by

G B
—~
el _ (1—amp)l, —aAl a -1 o
aA L, 0 (3.25)

where 2 = [2F, A\¥]T and A : R"*™ — R"™. This representation removes the non-linearity from the
system equations and stores it in the input. We subtract mfz{€ from V f(x*) in the input so that we
have A € S(0, Ly — my). This simplifies the quadratic constraint by canceling the top term. Using
Lemma 3.3.1, the pointwise IQC for the PLTI representation is given by

T On><n 0n><m (Lf _mf)In
ik - yk k Omxn Omxm Omxn ik B yk k >0, Vzk»yk e R,
A(Z") = Ay") A(Z") = Ay™)
(Lf _mf)In O0nxm —2I,

With this in place, we can state the main theorem of this section.

Theorem 3.3.2. Consider the algorithm (3.25). Suppose that [ : R™ — R is continuously differen-
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tiable and f € S(my,Ly). If there exists P > 0 and v > 0 such that

GTPG_p2P GTPB 0n><n 07L><m (Lf_mf)In
s pc gipg| T Omxn Omxm o Omxn | X0 (3.26)
(Lf _mf)In 0 xm 21,

then for all trajectories generated by (3.25), 2%, y* € R™, for k € Z>, we have
1257 =y ez < pll2* = y*[pe. (3.27)

Proof. The proof approach is an adaptation of the proof from [10]. This proof is specifically mod-
ified for the pointwise IQCs defined in Lemma 3.3.1. This allows us to guarantee the algorithm is

contractive rather than just exponentially convergent.

Let 2F,y* € R"™ be any two points generated by (3.25). Multipling the left and right hand
sides of (3.26) by [zF — y*, A(z%) — A(y*)], (3.26) simplifies to the following inequality

(Zk+1 _ yk+1)TP(Zk+l _ yk—H) _ pQ(Zk _ yk)TP(Zk _ yk)
Lk —yk T Onxn Onxm (Lf_mf)In
A(%) = Aly*)

OmXTL Ome Omxn

(Lf —mf)In 0n><m —2In

Using Lemma 3.3.1, we know that the final quadratic term is positive for all z¥,y* € R**™. Thus,

we are able to remove it from (3.28). With the quadratic term removed, (3.28) can be written as

k k
o Yy +1H%’,2

k_ ok
[k <P?l12" = |IBe

k+1 _

= ||z y* b2 < pl|2" — y¥|| P2

O

The LMI approach can be powerful as it enables you to find the optimal convergence rate for a
given step size. To do this, determine if the LMI is feasible for a certain rate, and if it is, lower the
rate and repeat until it is infeasible. This method allows the user to triangulate the best convergence
rate. The downside of this approach is that it guarantees convergence for a single a value rather

than a range of potential step sizes.

3.4 Time-Scale Separated Primal-Dual Algorithm

The previous approaches are all effective in proving the convergence of the original primal-dual
algorithm. In this section, we aim to improve the results by adjusting the algorithm. The motivation
for this adjustment, again, comes from the dual method, (3.17). The calculation of Z in (3.17)
involves finding the optimal z to minimize f(z) + A" (Ax — b) for some A. Instead of using the
approach, = Vf~1(—AT\), gradient descent can be used to find the minimum value. Thinking of

(3.17) in this way, we can represent the algorithm as a two-step process. For = argmin,cpn L(z,\)
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and § > 0:
Step 1: Iterate over n until at time ny we have ||z"f — Z||]s <6

xn—i—l =" —a (Vf(ﬁn) —I—AT)\k)
Step 2: Update the dual variable
ML= 2\F 4 B (Axz™ — D).

(3.29)

The value ¢ is small and determines the stopping criterion for the first step. As § — 0, we have
™ — Z and ny — oo. Thus, as § — 0, (3.29) is equivalent to (3.17). When written as an explicit
two-step process, we see that (3.17) takes the form of (3.2), with the primal update running infinitely

faster than the dual update. An equivalent formulation can be written using IS representation.

Step 1: Iterate over n until at time n; we have ||y||2 <
"t =2" — o (V") +uP)
y"=a" — Vi (—ub)
Step 2: Update the dual variable
NFE = \F 4 B (AVFH(—ATAF) —b) + pAy™
uf = ATNF
This sets up the motivation for the new algorithm. For the IS representation, if a tunable time-scale

separation is introduced between the two systems, we should be able to adjust it to achieve a rate
2my Ly
(A)+Lfo'2

max

that approaches 1 — Bgfn#m) where 5 = 3

MO min

. When the equations are operating at
the same speed, the rate should be equivalent to the rate guaranteed in Theorem 3.2.1. With this

motivation in mind, we introduce the time-scale separated primal-dual algorithm (TSSPD).

Pt = oF — oV f(2F) — auf

J =k T ()

Ak A+ B(AVFTH(=ATAF) —b) + BAY*, kmod n =0 (3.30)
N otherwise
uf = ATIF

for some n € Z>;. We see that as n increases, the primal update gets executed more often than the

dual update. When n = 1, (3.30) is equivalent to the primal-dual algorithm.

Theorem 3.4.1. Consider Algorithm (3.30). Suppose that f : R™ — R where [ is differentiable and
f e S(mg,Ly). Further, assume that A is full-row rank, n € Z>1, and t € Z~o, then the algorithm
satisfies the following inequality

an(t+1) + wbn(t+1)

o2, (1—e)mysob,, +eLsol, o2
< mi 1-— 1— 1— min 1— min min“~ max nt bnt
= i (6( amys) +(1-¢) ( P Ly > ’ (1—€)Lymyso?, + 2e02 L?c (o™ +wb™),

min max

(3.31)
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where an(t+1) _ ||yn(t+1)||27 bn(t+1) _ H)\n(t-i-l) _ )\*||27 Omax = Umax(A)> Omin = O'min(A) and

-2

- merLf
B = mf+(1_E)Lf2

(my+Ly)(e O'nl;x +(1—¢) Umfin +Womax) (3 32)
w— 25Lfarmx+(£; izlglfffmax"mm
min vy

e=(1—amsp)" L

Further, for n = 1, the inequality (3.31) is equivalent to the inequality in Theorem 3.2.1. Also, as

n — 00, the inequality tends towards

n(t+1 n(t+1 2my L Tmmin nt nt
a ( )+Wb ( )S (1—mm) (CL +Wb ) (333)

Proof. A similar proof approach as Theorem 3.2.1 will be used. Again, we consider the Lyapunov

function Vj,(y) = ||y||2. Take t € Z>¢. Because we have u"(t1) = ... = y™*1 we have
ly" |z = [Ja" D — W (—un D)
_ Hxn(t+1 OtVf( n(t+1)— 1) aun(t+1)fl o Vf7 ( n(t+1 )||
_ ’ Z,n(tJrl)fl . vffl(iun(t+1)f ) (Vf( n(t+1)— 1) Vf(7Vf71(7un(t+l)71)>)”

< (1—amy)|ly

2
n(t+1)—1 ‘ |2

< (L —amp)" g™y

= ella™ — a(Vf(@") +u™) = VT "]
< (1 —amy)|ly™||2 + €5ml|AVf_1(—AT/\"t) — AVTH=ATAY) + Ay™ s
<e(l—amy+p m“‘)||y”t||2 + e Tny ||>\m A2,

(3.34)
for a < m due to Corollary 2.5.4.2. The second last inequality is a result of adding and
subtracting V=1 (u™) and using the triangle inequality. For the dual variable, consider Vy()\) =
[|A = A*||2. Again, because A"+ = . = \*+1 we have

H)\n(t—i-l) _ )‘*HQ — H)\nt+1 _ )‘*HQ

=[]\ 4 B (AVTH=ATN™) — AV fTH(=ATN)) + BAY™ || (3.35)
< (1 - mm)H)‘nt >‘*||2 + BUmaXHyntH2~
for 8 < % Taking a linear combination of (3.34) and (3.35), we get

an(t+1) + wbn(t-{-l)

2 2 3
< (e(1—ams+5%2)) +whomas ) I lla+ (18 (T — el ) ) wlA™ = X[l

wm

To show that the inequality is satisfied for the parameters (3.32), we first must show that o < 7 + T

and 8 < % Clearly, « satisfies this bound. To prove that § meets the requirements,

2
Pin T O ax

note that € € (0,1]. As e — 0, 8 is maximized. Therefore, we can bound /3 by setting e = 0. With
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this bound, we see that

ﬁ < my + Lf
(my + Lg)(= ZL}” + "‘}‘*)
2
< PR
T
_ 2myLy
Ty + 0oLy’

Thus, both 8 and « satisfy the necessary requirements. We can now analyze the term associated

with a". Using the values of 8 and « from (3.32), we have

(6(1 —amy + B@) + oJﬁo'max) a™
2m o2,
= (61— ) + Bl 4+ (1 - % + wom) — (1 - 8% ) a™
= 2m m +(1_€)L Tamin ) 0t
_(6(1_ mf“rif)—’_ fmf_l,.Lf b —(1—6)ﬁTf>a
_ m (1—e)ms+(1—€)L o2 nt
_<€(1_mf+fo)+ m;-&-Lf LI —(1-e i )a

= (e~ 7)) + (19— %)) ™

2
The first equality is achieved by adding and subtracting (1 — €)3 Ui“;". Because o < —2— and

m +Lf
2
B < %::;—LL,J;MC for all €, both (1 — m) <land (1-7 m‘“) < 1. The rate guaranteed is

a convex combination of these two terms. Consequently, it is always bounded above by 1. For the
term in front of wb™, we have

5 U min max wbnt
Ly “om? 7

,6 Ur2n1n 6(-"-1'31r1axa.r2nin wbnt
Lf 26Lf0max + (1 - 6)7nfarﬂaxo—?nim

6‘Lfamm max (1 — G)me'mafonin ant
min

2eL}o}
=[1= ﬁ 6Lfgmm rQnax (1 B 6)Tnfo-mm wb”t.
2eL302. + (1 —€)Lymyols,

+ (1= €)Lmiomaxo2,

max
Therefore, (3.31) is proved for general n. For n = 1, we have ¢ = 1 which simplifies to the same

inequality in Theorem 3.2.1. Thus,

a0 4 opn D) < i (1 a1 232,11) (a™ + wb™)

= (1 — m) (ant + ant)

where the final inequality holds from [12]. The final step is to show that (3.33) holds as n — co. As
n — oo we have € — 0. To identify the limit, consider e = 0. We have,

a1 o pn(t+1) < min (1 _ /3 min ] ﬁi;) (ant +wbnt)

2
— _ mef T min nt nt
- (1 OmaxLf+0Ominmy Ly ) (a +wb )
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Thus, (3.33) is satisfied. This completes the proof. O

3.5 Results

In the final section of this chapter, we compare the different analyses and the rates that they
guarantee. The contractive approach, the IS approach, and the IQC approach will be compared.
The TSSPD algorithm will not be compared to these rates as it runs on two different time scales;
consequently, its rate is conveying different information than the others. We will begin the analysis
by plotting the three different contractive rates. The IS rate will then be compared against the
contractive rates. Finally, the IQC approach will be compared against the IS approach. The plots of
the analyses are being staggered in this way to improve the visibility of the results. Each rate from
the contractive approaches are relatively close, while the IS approach and IQC approach significantly
outperform them. Because of this, separating the graphs improves legibility. As a reminder, the
rate, p, that is being plotted represents the speed at which a Lyapunov function, V', approaches the
equilibrium.
V(ZF T < pV ()

To test the rates guaranteed by each approach, an unknown function f : R®* — R where f €
S(my,Ly) and constraint matrix A € R?>*3 where

V 712[‘1&}( -1 0 1‘|

0 “Ymin 0

A:

was considered. This A matrix was used so that the singular values could be easily adjusted. We

see that
2 0
AAT = | Tmex ] . (3.36)

0 71%1111

ThUS7 Umin(A) = Ymin and Umax(A) = Ymax-

The first test involved fixing Ymin = 1 and ymax = 2 and adjusting the m; and L; parameters.

The parameters were adjusted such that x(f) = nLT; ranged from 1 to 100. The second test per-
formed involved varying ymax and ymin while fixing my = 1 and Ly = 2. The values of cond(A)

were evaluated from 1 to 100 using the same process.

3.5.1 Contractive Approach

The rates guaranteed for each norm had the same structure. It involved determining the maximum
and minimum eigenvalues of the norm matrices, P, P, and P, and the bounding matrices, T(e),
T(e), and T'(e), given some € value. The P matrices require specific knowledge of A, while the T
matrices only require knowledge of the singular values of A. For each analysis, code was developed to
iterate over 500 linearly spaced e values in the allowable range that was determined in the analysis.
For each k(f) and cond(A), the code identifies the e value that determines the best rate. These
rates were then plotted using a logarithmic x-axis for better visibility. The results for the first test
are illustrated in Figure 3.3. We see that the rate guaranteed by P provides the best results. The
optimal rate was achieved when k(f) = 1 with a value of p = 0.9998. The results for the second test
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] Convergence Rates Guaranteed by Contraction Analysis - Varying x(f)

—— P Rate
P Rate
P Rate L]

0.99998 |- /
0.99996 — i
< 0.99994 - -
0.99992 |- -

0.9999 |~ n

0.99988 : , : : ‘
10° 10’ 102
cond(A)

Figure 3.3: Convergence rates guaranteed by the three different contractive approaches as x(f) is
varied.

are graphed in Figure 3.4. We see again that the rate produced by P outperforms the other two

Convergence Rates Guaranteed by Contraction Analysis - Varying cond(A)

1 — I —
— —— P Rate
P Rate
P Rate
0.99995 - : |
0.9999 |- .
Q
0.99985 - T
0.9998 — .
0.99975 I | . . . . Y
100 10! 102

cond(A)

Figure 3.4: Convergence rates guaranteed by the three different contractive approaches as cond(A)
is varied.

options. The optimal rate of p = 0.9997 was achieved when cond(A) = 1. Also, notice the effect of
changing cond(A) compared to k(f). In the first test, we have a fixed cond(A) = 2 and the best
achievable rate is slightly below 0.9998. In the second test, we fix k(f) = 2 and the best rate is
0.9997. This result suggests that the condition number has a more significant impact on the rate of

this analysis than x(f).
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3.5.2 Interconnected Systems Approach

Calculating the rate for each x(f) and cond(A) was straightforward for this method. The rate is

simply given by the function

_ 1
P =1~ B Feondi(a)

Therefore, this approach is agnostic to the construction of A and is concerned solely with the singular

values of A. The results for the first test are given in Figure 3.5. We see that the IS approach achieves

Convergence Rates Guaranteed by Lyapunov Analysis - Varying x(f)

1 — — T
P Rate
P Rate
0s00l P Rate
IS Rate
0,998/
Q0,997
0996 |
005/ —
!
0.994. |
10° 10 10%
s(f)

Figure 3.5: Convergence rates guaranteed by contractive analyses and IS Analysis as k(f) is varied.

a far better rate for each value of k(f). The optimal rate achieved was p = 0.9947 when x(f) = 1.
The same trend is seen for the second test as illustrated in Figure 3.6. The optimal rate is again
achieved by the IS approach. The rate was achieved when cond(A4) = 1 and had a value of p = 0.9895.

Again, we see that cond(A) more significantly impacts the rate.

3.5.3 IQC Approach

To determine the optimal rate for the IQC approach, the LMI of interest was implemented in
MATLAB. For each value of k(f) and cond(A), code was developed to iterate over a number of
potential rate values and step sizes to determine the smallest rate for which the LMI was feasible.
The computation time for this procedure took significantly longer than the other methods, thus the
resolution of the plot is lower than that of the other tests. The other tests considered 500 unique
x and cond(A) values between 1 and 100. This approach considered 150 values. The results are as
expected. The rate guaranteed by the IQC approach significantly outperforms all other approaches
as seen in Figure 3.7 and Figure 3.8. As mentioned, the contractive approach rates are not plotted
in these graphs as they would look essentially flat at this scale. We see that the IQC approach
guarantees the best rates, but the approach considers specific step sizes rather than ranges. The IS

approach outperformed the Lyapunov analyses; however, it only guaranteed exponential convergence.
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Figure 3.6: Convergence rates guaranteed by contractive
IQC Approach
IS Approach
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Figure 3.7: Convergence rates guaranteed by IS analysis and IQC analysis as &(f) is varied.

The Lyapunov approaches got the worst results, but they are able to guarantee contractivity for a

range of step sizes.
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Figure 3.8: Convergence rates guaranteed by IS analysis and IQC analysis as cond(A) is varied.

35



Chapter 4

Extended Proximal Primal-Dual
Feedback Controller

In this chapter, an online feedback-based optimization control method will be developed. The goal
of the controller will be to drive the system’s inputs and outputs to a critical point of the cost
function. The cost function that will be considered in the optimization algorithm will be able to
handle non-differentiable and differentiable costs on both the input and output. This setup provides
users with considerable flexibility when designing the cost function. The plant considered will be a

discrete-time non-linear system. It will be assumed that the plant is exponentially stable.

We will begin by introducing the system of interest and defining the input-output mapping. We will
then define the cost function and derive the feedback algorithm. With the algorithm defined, two
convergence proofs will be provided. The first proof will consider the algorithm when the plant is
known and linear with respect to the input. This approach will provide sufficient conditions for the
algorithm to converge exponentially to a unique global minimizer. The second approach will assume
the plant is unknown and non-linear. This proof will guarantee that the algorithm converges to a

critical point of the cost function.

4.1 Control Algorithm Derivation
Consider an exponentially stable discrete-time dynamical system of the form

‘rk+1 = ¢(Ik, ukvwk)
yk = e(xkv wk) (4.1)
uk+1 — \Il(yk),
where x € RP is the system’s state, u € R™ is the input, y € R™ is the output, and w € R" is the dis-

turbance. The function ¢ : R xR” x R*¥ — R’ determines the system’s dynamics, § : R x R¥ — R™

is the measurement function, and ¥ : R™ x R* — R™ is the feedback controller.

To define an input-output mapping, we will use an approach inspired by [25]. Assume that f is con-

36
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tinuously differentiable and there exists a continuously differentiable function 7, (u,w) : R" x R —
RP such that
o (U, w) = f(my(u,w),u,w), V(u,w) € R™ x RY.

Further, it is assumed that 7, (u,w) is uniformly exponentially stable for all (u,w) € R™ x R*. We

will consider the steady-state input-output mapping 7 : R” x R¥ — R™ as
W(u,w) = e(ﬂz(uﬂd)aw)'

The input-output mapping is a non-linear analog to the DC gain for LTT systems. We will further
assume that the state dynamics in system (4.1) operate much faster than the disturbance, w*, and
the feedback controller, ¥. With this assumption, all measurements, y, used in the controller are
steady-state measurements. We will assume that W is slow enough such that the interconnection of
the system and the controller is exponentially stable if the controller exponentially converges to a

fixed point. Thus, our goal is to derive ¥ and prove that it is exponentially convergent.

The goal of the feedback controller is to steer the system’s inputs and steady-state outputs toward

the critical point of some cost function. The optimization problem considered can be represented as

ueRr’El,iyneRm fuw)+g(u) + h(y) + c(y) (4.2)

sty = 7(u,w).

Both f and h are differentiable convex functions where f: R™ — R and h : R™ — R. Also, g and ¢
are closed proper convex functions where ¢ : R — R and ¢ : R — R. Notice that this optimization
problem is only convex if 7(u,w) is linear in u. For general non-linear 7, we can not guarantee the
optimality of a fixed point. Thus, the goal of the algorithm will be to find the critical points of the

problem. To do this, the Lagrangian of the optimization problem (4.2) is constructed,
L(u,y; A) = f(u) + g(u) + h(y) + c(y) + (A y — 7(u,w)), (4.3)

where (-, -) is the standard inner product. From Theorem 2.3.3, we know that the critical points of
(4.2) are characterized by
y—m(u,w)=0

0 0
() + 9g(u) ~ AT O (0,) 2.0 (4.4)
z—Z(y) +dc(y) + AT 0.

To develop an algorithm that converges to (4.4), the augmented proximal Lagrangian will be devel-
oped. This approach is adapted from [3]. To develop the proximal augmented Lagrangian, we first
need to introduce the augmented Lagrangian. The augmented Lagrangian, L, can be constructed
by adding a strictly convex term with respect to the equality constraint. Note that the critical points

of the augmented Lagrangian are exactly the same as (4.4). The augmented Lagrangian for (4.2) is

Lyu(u,y; A) = f(u) + g(u) + h(y) + c(y) — Ay — 7(u,w)) + illy —m(u,w)|[*. (4.5)
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The linear term can be removed by completing the square. Further, we replace y with m(u,w) in

the argument of h,
Ly(u,y; A) = f(u) + g(u) + h(r(u,w)) + c(y) + illy — (m(u,w) + pA)|* ~ g\l/\Hz' (4.6)

To find the critical points of the system, we maximize equation (4.6) with respect to the dual variable,
and minimize with respect to the primal variables,

sup inf L, (u,y; A
AeR™ TER™ yER™ H( T )

= sup_int {F) + g(0) + hlr(u.)) + elo) + 5ol = () + 0P = SINPY a7)

= sup Jof {f(u) +g(uw) + h(m(u,w)) + inf {c(y) + iHy = (m(u,w) + pA)|*} ~ %HAIIQ}-

We will denote the minimizer with respect to y as y*. Notice that y* is given by

o = ing {e) + 511y = (r(0) + uVIP b = pros () + )
Using the definition of the Moreau envelope, (4.7) simplifies to

su inf  L,(u,y;\) = sup inf L,(u,y";\
/\GR%QJGR",LJER"’ M( & ) )\GREnUER" H( v )

= s inf {F(u) + g(u) + h(r(u,w))

o+ My (m(u, ) + pX) — g|\,\||2} (4.8)

— supinf {L,(ws)) + g(w)},
AER™ UER" '
L8 (u;A)

where we call £, (u; A) the proximal augmented Lagrangian, and Lj,(u; A) the extended proximal

augmented Lagrangian (e-PAL).

From Theorem 2.3.3, we know that (u*, A*)R™™™ that solves (4.8) will satisfy (4.4). Thus, the
challenge becomes developing an algorithm that converges to the saddle point defined by (4.8).
Because the e-Pal is continuously differentiable with respect to A, gradient ascent can be used for
the dual variable. For the primal variable, we see that (4.8) is the sum of a differentiable and non-
differentiable cost function. Thus, the proximal gradient method can be used. Writing the algorithm
explicitly, we have

uFtl = prox,, (uk — avuﬁu(uk, )\k))

(4.9)
ML= AR LoV L, (u, AF).

The algorithm can be written explicitly as

u"* = prox,,, (uk —aVf(uh) - a%(uk,wk)T(Vh(ﬂ'(uk,wk)) + VM, (r(uf, wF) + u)\k)))

ML = 2\F b (VM (r(u®, wP) 4+ pdF) — AF)
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We note that the algorithm requires the evaluation of g—’;(mw). Rather than requiring an exact
formulation for g—Z(u, w), which would imply full knowledge of 7(u,w), an approximation in the
operating range of interest is used, Hu+I,w = 7 (u,w) where IT € R™*™ and II,, € R™**. Also, we
know that 7(u¥, w*) = y* by definition. We will adjust the algorithm to include the approximation,

and replace the input-output mapping with the measurement y* to arrive at the final algorithm

uk = o (yk) = prox,, (uk —aVf(uF) — oIl (VA(y*) + VM, (y" + /Mk)))

k+1 _ \k k kY Ak (4.10)
ML= AP L (VM (vF + pF) — A9).

Because an approximation is used, we cannot guarantee that the fixed point of (4.10) meets the nec-
essary conditions in (4.4). To accommodate this, we redefine what the fixed points of the algorithm

encode.

Definition 4.1.1. Consider the optimization problem (4.2). Given a matriz II € R™*" y € R™,
and w € RY. A vector (u*, \*) € R"™™™ is an online approzimate solution if the following conditions
hold
y=m(u",w)
u* = prox,, (u* — o (Vf(u*) + LT (Vh(y) + VM,e(y + pA%)))) (4.11)
A =X 4+ ap(VMue(y + puA*) — A%).

When IT = %(u), the online approximate solution is an equivalent condition to (4.4). When the
approximation is not equivalent to the true Jacobian, the online approximate solution represents
a vector that satisfies the KKT conditions for the approximated system. Also, notice that the
algorithm uses a proximal operator to handle the non-differentiable cost functions. The simplicity
of implementing this algorithm depends on the simplicity of evaluating the proximal operators of
these functions. For example, the proximal operator of the indicator function and /; norm can easily

be evaluated.

4.2 Convergence under Convexity Assumption

In this section, we will consider the algorithm (4.10) when the input-output mapping is known and
linear. This is given by 7(u,w) = ITu+II,w. Replacing y in the algorithm with the known mapping

gives the following algorithm representation

ubtl = prox,, (v — aV f(u") — oIIT (VAW + Tyw®) + VM, (IIu" + T,w* + pA*b)))

(4.12)
At — Ak QL (V]WW"(HUIC + ,w" + u)\k) — )\k) .

Considering the algorithm with this assumption provides a number of benefits. As mentioned in the
algorithm derivation, under this assumption, the online approximate solution is equivalent to the
necessary conditions for the true system. Further, for convex f, h, ¢, and g, (4.2) becomes a convex

optimization problem; therefore, the online approximate solution is a global minimizer of (4.2).

To show that the algorithm is convergent under these assumptions, the following lemma will be

used.
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Lemma 4.2.1. Consider the function F : R™ — R" and a fized-point algorithm of the form
L= 2k L aF(2F). (4.13)
If (4.13) is contractive with respect to || - ||2 with rate p € (0, 1), then the associated proximal update
ghtl = promug(z‘k + aF (%)) (4.14)

is also contractive with respect to || - ||2 with rate p where > 0 and g : R™ — R™ is a closed proper

conver function.

Proof. Consider 2k*+1 gF+1 ¢ R™ defined by the update law (4.14). We have

171 = g5 = [[prox (2* — aF (2")) — prox (3" — aF(3")) ||
<|l2" = §" —a (F(@*) = F(5")) |]2

< pl|* = 9|2,
where the first inequality holds due to the non-expansiveness of the proximal operator. O

We will be using Lemma 4.2.1 to simplify the proof approach. The lemma allows us to analyze
the algorithm without the proximal operator and use the results to determine the algorithm with

the proximal operator converges. The algorithm without the proximal operator is given by

Pt = uy — aV f(uF) — o1 (VAR + T,0%) + VM, (TTa® 4 " + pAF))

(4.15)
M1 = A+ au(V M, (TuF + T,w" + pAk) — AF).

We will call (4.15) the stripped algorithm and (4.12) the full algorithm. Notice that showing that
(4.15) exponentially converges to a fixed point is not sufficient for proving the convergence of (4.12).
We must show that the algorithm is globally contractive with respect to || - ||2, which is a stronger

condition.

Before introducing the convergence results, we will highlight the connections between the primal-
dual algorithm and the algorithm of interest. Although they are both derived using a Lagrangian
approach, the structural similarities are not obvious. From Lemma 3.1.2, it is known there exists
Q. € 8™ B, € S™ and D, € S™ such that (4.15) can be written as

_Qz - iHT (Bz + Dz) H _HTDZ
DzH /U'(Dz - I)

zk+1 = Zk + «

P (4.16)

where z¥ = [u¥, A¥]T. As a reminder, the primal-dual algorithm for a convex equality-constrained

optimization problem has the form

-T, —AT
A 0

k

= 4a 2" (4.17)

for some T, > 0 and full row-rank A € R™*"™. When written as linear functions, the connection
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between the (4.17) and (4.16) becomes much clearer. Notice that
Lo
—Q, — ;H (B. + D.) > 0, (4.18)

because @, > 0 and %HT (B: + D,) = 0. Thus, both algorithms have strongly monotone terms
in the top left corner of the matrices. Further both algorithms have off diagonals that are related

through a negation and transpose,
—(D.I" =-1"D, and —(A)" =-AT

Despite the similarities, there are key differences between (4.17) and (4.16). Notice that DII is not
full row-rank and the dual update in (4.16) has a positive definite A term. With the similarities
between the two algorithms, it is only natural that a proof method used in Chapter 3 was considered.
The seemingly obvious choice may be the Interconnected Systems approach as it yielded the best
rates out of all the analytical approaches; however, DII not being full row-rank presents an issue.

The dual update for this algorithm in IS representation is given by

)\k+1 —_ )\k o /6 (DZH (Qz + HT (Bz + Dz) H)*l HTDZ —+ /,L(I - Dz)> /\k —+ ﬂDzHyk

=K

It can be shown that K is positive definite, but it is unknown how to bound this matrix. Without
a lower bound, the IS approach cannot be used. Further, we must show that the algorithm is
contractive, and the IS approach only guarantees exponential convergence. For these reasons, the

contractive approach will be used.

Theorem 4.2.2. Consider the algorithm (4.15). Assume that f : R™ — R and h : R™ — R are
strongly convex with parameters my and my, respectively, and have Lipschitz continuous gradients
with parameters Ly and Ly, respectively. Further, assume that g : R® — R and ¢ : R™ — R are
closed proper convez functions and I1 € R™*™ s full-row rank. Then there exists a* and P > 0 such

that (4.15) is contractive with respect to || - ||p2 for all & € (0, ™).

Proof. The structure of the proof approach is inspired by the proof used in [11]. To start the proof,
the algorithm is simplified using Lemma 3.1.2. For z,y € R™ and A,y € R™, let & = u—w, A= A—7,
and
Qat = (Vf(u) = Vf(v))
B;lla = Vh(TTu + ,w) — VA(TTv + T,w)
D, 5 (Il + pA) = uV M, e(Tu + Tuw 4 p)) — pV My, (TTo + T,w + py)

Using the matrix notation, the algorithm can be rewritten as

—Q—iHTDH -1’ | ,

ghHl =3k 4 o 2
DIl u(D—T) (4.19)

::F(zA’“)

Where the matrix subscripts have been dropped for notational simplicity, Q = Q + 11" BII, and
sk = [a¥, \F]. Notice that mysI < Q < (Ly + 02, (I)Ly,) I. To prove the algorithm is contractive,

max
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Lemma 3.4 will be used. As a reminder, this involves showing that F' is Lipschitz continuous and
F(2)" Pz < —b||2[|%, (4.20)

holds for all 2 € R*™™, It is trivial to show that F' is Lipschitz continuous. Let Ly be the Lipschitz
parameter of F'. Thus, showing inequality (4.20) holds for some b proves the algorithm is contractive.

The matrix P that will be used in the analysis is inspired by the norms analyzed in Chapter 2.

I eIl TTI
ellll (1 +€B)I

(4.21)

where IT = (TITIIT)~!, ¢ > 0 and B > 0. We know that (4.21) is positive definite if € < i, (IT).
Using Lemma 2.1.2, we know that II is well-defined because II is full-row rank. With the algorithm

rewritten in the form of an LTI system, showing that (4.20) is satisfied is equivalent to

FT(25)P2" < —0|2*|[3,

N T
—-Q-in'pn -1'D | |ak ok
— (|79 & Y)Y | < —olR,
DII w(D—=T)| [\F AR ’
T ~ _
0k -Q-in"pon 1O'D I Il 'II a* X
— Xk " = 2k < _b||zk||%,2
—DII w(D —T)| |€ellll (14 €B8)I A
T ~ _
— 1 |k —-Q— iHTDH II'D 1 lI™II
2 [ \F —DII w(D—T)| [l (14 €B)I
I ' | [-Q-Lin"pn -10'D ak X
+1 5 " | < blEE 1B
Il (1+€eB)I DII wD-1)| ) |\
— _ B WO % (WlHTﬁ + Wz) j 0
£ (MW, 4+ Wy") Wi

where the matrices are defined by

Wo = Q — SITT(DII + IID)II — b1
Wi =Q+ (;; — /)1 DIl — 201

i (4.22)
Wy = pll 'TI(I — D)
W3 =eD + u(1+ €¢8)(I— D) — (1 + ¢B)bL.
Therefore, showing that
Wi £ (WLIITII + W-
0 5 (W +W2) =0 (4.23)
£ (O, + Wy') Ws

holds ensures algorithm (4.15) is contractive. To prove that (4.23) holds, the Schur complement is
used. The Schur complement states that if W3 > 0 and

Wo — S (Wi TT TT + W) (W)~ (IIOW, + W) = 0 (4.24)
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e <

then (4.23) is satisfied [24, Theorem 1.12]. Taking b = ) € S 3

that W3 = $I. To show this we use the fact that D < T and

Wi — 1= eD + (1 + 8) (I — D) — ST — (1+ ¢B)bI
=(e—p(l+eB))D+p(l+eB)I - ST - 51
me—u(l4+e8)I+pu(l+ef)I—€l
=0.

Using (4.25), statement (4.24) can be reduced to
Wo — &(WAITTIT + Wa) (ITIW," + W) = 0.
Expanding (4.26) and using the triangle inequality, we see that (4.26) is satisfied if

Wo — (WAL TIIPTIW; + 2||[WHITTIIW, ||o + Wy ) = 0

and 8 € [0

43

, 1], we know
m

(4.25)

(4.26)

(4.27)

We now aim to bound each element of (4.27). Starting with Wy, we use the fact that SIIT(DII +

IID)II < eI. This bound is proven in Appendix A. This gives us,

For the WiIITII?TIW; term, we use the fact that IITI2II >
in Appendix A. Using this,

mm(

WATL T2TIW, < %(H)(Q + (5 — )1 DI — 201)°
7 (Q7 + 25, = B)I[QI2||TLT DIz
_ 4;,@ + (& — 8)*II" DI DII — 4b(+ — B)IT" DI + 4b°T)

= wl(e,ﬁ)

(4.28)

I The proof of this can be found

(4.29)

iy (B3 422 = )L 50700 + (2 520k (I1) + (g ) T

when § € |0, i] We can bound the 2||W;IITTIW, || term using the triangle inequality, the fact

that IITIIII < I, and I — D < I. Using these properties,

2| WAL W[z = 24](Q + (& — B)IL DIL — 26)11" [1(X — D)},

= 24]|Q + (5 — B)ILT DIL — 25| [ILTTI(I — D)TII| o1

= 2Ly + 07 () (4 — B) + 20)||TTTTIT] |1

max(

—< 2 o2 (1) (H) (Lf +Jmax(n)(% B) + ﬁ)I

T min

= ws(e, B).

(4.30)
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Finally, the WoW, term can be bounded as

WoW, < p* I TI(T — D)
2

= ! (4.31)

= ws(e, f).

Using the bounds described in (4.28), (4.29), (4.30), and (4.31), the following holds

3
Wo — S(WAIITIT + Wo) (IIOW," + W) »mf1—6<1+ 1+a Z ) (4.32)

Notice that Z _, w;(€, B) monotonically increases with respect to e. Because e < min (Jmin(H), ﬁ»

II) Then,

= _ . 2 ")
set € = min (a ’7(1+66))‘

min(

(sntrs ) oo )

(4.33)
=: ewp (€, B).

Combining (4.32) and (4.33), we see that the Schur complement is positive definite and, thus, (4.20)

is satisfied for
. 2 Ui
G

withb = 5755 and 8 € 0, ] Using Lemma 3.1.1, algorithm (4.15) converges for o < m.
Further, algorithm (4.15) converges with rate
€2
p=4/1l——— 5 .
4L%(1 + €f3)?cond(P)
for o = O

2(1+6)L%cond(P) :

Theorem 4.2.2 guarantees that (4.15) is contractive for properly selected €, but this does not
guarantee that (4.12) is exponentially convergent. The algorithm (4.15) has to be contractive enough
that switching from the || - ||%, norm to the || - [|3 norm keeps the contraction rate below 1. To use
Lemma 4.2.1, we need (4.15) to be contractive with parameter p < ﬁ with respect to || - ||p2

for convergence.

4.3 Convergence under General Conditions

In this section, we assume that the mapping 7(u,w) is unknown and non-linear. The contractive
approach cannot be used under these assumptions. To prove convergence, the IQC method discussed

in Chapter 3 will be used. To do this, we again consider (4.10) without the proximal operator,

uF Tt = uk — aVF(uh) — oITT (VA + VM. (yF + p)F))

k+1 _ kK k ky _ Kk (4.:34)
ML= 2F 4 ap(V M (Y7 + pAF) — AF).
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To use the IQC approach, (4.34) must be reconfigured such that it is in the form of an LTT system

with the non-linearities represented as disturbances to the system. This representation is given by

L= Ak 4 Bk

¢ =02k + DAF (4.35)
7 =A(C)
where z, ¢, g, and A are given by
-
2k = [uk )\k}
=t
5 = T2 + pzy + 74
3 =M 94 (4.36)
"= A1(Cr) = V) —mely
7 = 82((5) = 1V Mye(C5)
75 = As((3) = VA(CF) — mach
74 = Aa(Cr) = m(u®, W) ~ TICT

and A, B, C, and D are given by

s 1fa(mf+thTH) 0
o 0 (1-awl
177T T T
RN B B A LAY
0 I 0 0
1 0
C:=|IT pI
0
0 0 0 0
D:=10 0 0 I
0 0 0 I

The block matrix for this system is illustrated in Figure 4.1. We see that for a range of o values,
the A matrix is Schur stable. Notice that A;((;) for ¢ € {1,2,3} has been designed such that they
are Lipschitz continuous and 0-strongly convex. For i € {1,2,3}, let A; be L;-Lipschitz continuous
where Ly = Ly —my, Ly = 1, and L3 = L, —my,. Using these results, an IQC can be constructed for

Ai(G)

the disturbance channels. Using Lemma 4.37, for all outputs, ¢; and ¢;, and disturbances, v;

A;((;), the following inequality holds

AT
G — G 0
Vi — Vi L;1

and 7; =
LI

G—G
_2 ~

> 0.
Vi — Vi
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non-linearity

LTI system

Figure 4.1: Tllustration of the block diagram for (4.35)

The final disturbance channel is not in the family of strongly monotone and Lipschitz continuous
functions. The output 4 encodes the difference between the true input-output function and the
undisturbed approximate function. Assuming that this disturbance is strongly monotone is an
unnecessarily restrictive property. Only a Lipschitz assumption will be placed on the disturbance

channel. To motivate the bound, consider the Taylor series approximation around ¢ evaluated at C,

or

7(C1,w) = 7(¢1,w) + 37(6)(51 — (1) +0(C1, Gr)
= w((,w) — G — (7(¢r,w) — TG ) = (T - %Z(Cl))(u —u) +0(¢, 1)

where o((1, (1) are the higher order components. Assume there exists L,, and L,, such that ||TI —
F2(C)l2 < Lay and []o(¢, Q)2 < Ly ||¢ = ]|, then

[I7(Cryw) = TGy — (m(Cryw) — TG || = (T — f(él))(u—ﬂ) +0(¢, Gl

< (Lﬂ'l +L‘ﬂ'2)||<1 - 51”2'

or
1

This Lipschitz bound encodes the error of the approximate Jacobian and the higher-order terms

from the Taylor series expansion. Let L, + L, = L., then the inequality can be written as

[174(G1) = 7a(C)llz < Lall¢* — CHlo-

This construction can be rewritten in a similar form to the other IQCs,
—C L2 —C

G1 C:1 2 0] |G C:1 > 0.
Ya—Fa| | 0 =1| |7a—Ta
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Stacking the constraints, we define the constraint matrix as

20 0 LI 0 0 0

00 0 0 I 0 0

0 0 0 0 0 LI 0
K==|LI 0o 0 -2 0 0 0 (4.37)

I 0 0 -2 0 0

0 LI 0 0 -2 0

L0 0 0 0 -1

With the system matrices and constraint matrix defined, we are able to state the main result.

Theorem 4.3.1. Consider Algorithm (4.10), where f : R® — R and h : R™ — R belong to a
family of functions that are strongly convex with parameters my and my, respectively, and gradient
Lipschitz continuous with parameters Ly and Ly, respectively. Further, assume that II € R™*"
is full row-rank. Let 2% g% € R™™ be any trajectories generated by (4.10) for initial conditions
20 9% € R™™. For step size a > 0, if there exists P € S, P = 0, 7 > 0, and p € (0, m)
such that

cT o
DT 1

ATPA—p?P ATPB
BTPA  B'PB

Cc D
0 I

+7 <0

where A, B, C, and D are defined in (4.3) and K is defined in (4.37), then
k
125 = 5|12 < (Veond(P)) " pll2” — 3. (4.38)

Proof. To prove the theorem, we adapt the proof of Theorem 4 in [10]. We first will prove that (4.35)
is contractive which will allow us to conclude that (4.10) is contractive. Consider any z*, y* € R*+™
and A as defined in (4.36). Multiply both sides of the LMI by [2* —¢* A(z%) — A(y*)],

(ZkJrl _ yk+1)TP(Zk+1 _ yk+1) _ pQ(Zk _ yk)TP(Zk _ yk)

Ck _ ¢k
A7) = Aly*)

Ck _ ¢k (439)

A - agh| <

+ 7

where ¢* and ¢F are the outputs of (4.35) generated by (z*, A(z¥)) and (y*, A(y*)), respectively,
and zFt1 yk*1 are the updates of (4.35). Because the final quadratic term is always positive due to
Lemma 3.3.1, (4.39) can be simplified to

125 = "B < 212" — ot (4.40)

To prove that (4.10) converges, (4.35) must be contractive with respect to the Euclidean norm.

Using the properties of matrix norms, we know that (4.40) is equivalent to

1441 = 3 < cond(P)p?12* — 3

= || — yF |y < /eond(P)p||2* — vF||a

Because y/cond(P)p < 1 by assumption, we see that (4.35) is contractive with respect to the norm
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[| - ||2. Using Lemma 4.2.1, we can conclude that (4.10) is contractive with rate \/cond(P)p. Thus,
take any 2%, g% € R"*™ generated by (4.10) with initial conditions 2°,9° € R"*™  from Banach’s

Contraction Theorem [20], we have

125 = 3*||2 < Veond(P)pl|2” — §°2. (4.41)
O

The following theorem provides a numerical method for determining the feasibility of the algo-
rithm for a class of functions and a given step size. Algorithm users can determine the feasibility
of the LMI to ensure that the algorithm can be used with their system for a given a. This method
provides guarantees for a single step size rather than a range. Notice that if L, = 0 and L3 = 0,
the algorithm can be simplified to the algorithm in [9]. Thus, by continuity, for enough L3 and L,

the step size guarantees in [9] will guarantee convergence for (4.10).



Chapter 5

Distribution Feeder Simulation

5.1 Simulation Introduction

The algorithm will be tested on a simulated distribution network with a large number of photo-
voltaic generators. The implemented algorithm will aim to keep the relevant system states within
their physical safety constraints while optimizing the system’s power usage. The system considered
is a variation of the IEEE 37-node test feeder system as proposed in [6]. The system is a single-
phase AC system and uses 10 hours of real solar irradiance and load data collected from Anatolia,

California. A diagram of the system of interest is given in Figure 5.1.

The input of the algorithm to the distribution feeder system is the reactive and active power injec-
tions for the controllable nodes. Let u € R3® denote the input vector. Each node has an associated
input pair [p;, ¢;] € R? where p; is the active power injection at node i and g¢; is the reactive power
injection. At each controllable node, the inverter has a maximum apparent power rating and an

available amount of power that can be injected. These constraints shape the input set U as

U = {[pia Qi] € Rzl 0<p < p;nax7 qiz er? < Szrated}
U= x2 U

where sz’?ated is the apparent power rating for inverter ¢ and pj*** is the maximum available power
rated
i

for inverter i. Note that s will remain constant throughout the process, but p;"** is a function
of the solar irradiance data. The measurements of the system are the voltage magnitudes at each
node except the point of common coupling. Let yy € R3® represent the output vector. The voltage
limits are uniform across nodes and given by v; = 0.95 p.u and v, = 1.05 p.u. The output set is
represented as

V={yeR¥yl <y<u,1}

The approximate Jacobian is calculated in [6] and will be represented by IT € R3**36. The uncon-
trollable reactive and active loads and power injections are designated as disturbances to the system.
Let w € R represent the disturbances. The algorithm will aim to control and optimize the system
subject to these changing loads. The controller will constrain the inputs and outputs of the system

to U and Y, respectively, while minimizing the amount of power curtailed. Formally, this can be
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Figure 5.1: IEEE 37-node feeder [5]. Node 1 is the point of common coupling. All other nodes
have sensors which provide load and voltage data. The circular blue nodes have controllable power
injections while the other nodes are uncontrollable.

written as

1 ref |2
_ T I
uERZI’)rﬁl,l’JIER% [lw = w5 + T (u) + Iy(y)

ref _ max
where u;* = pj

is the indicator for the set C' which is defined as

if u; is an active power input and ugef = 0 if u; is a reactive power input. Io(z)

0 zeC

Ic(:li)z .
oo x¢C

5.2 Simulation Implementation and Results

To implement the algorithm, the proximal operator of the indicator function must be determined,

. 1
prox, (1) = argmin,ce. T (o) + 5o~ ol
— argmin, ol — vl

Thus, the proximal operator of the indicator function on the set C' is the projection operator on the
set C. The efficiency of implementing the projection operator into the algorithm depends on the
complexity of the set. For Y, it is extremely easy to implement. If y; < v, then prox, ;. (yi) = v
and if y; > v, then prox,_(y;) = v,. Implementing the projection operator for i/ is slightly more

complicated and is described in [0].

The results of the simulation can be seen in Figure 5.2. Figure 5.2 tracks the voltage for each
node in the system, y € R3. The top graph shows the evolution of the system when using the
control algorithm. The bottom graph reveals the natural evolution of the system. As one can see,
the algorithm effectively suppresses the output voltage below the maximum value. When the volt-
age does not need to be limited, the algorithm tracks the uncontrolled system and uses all of the

available power. This is all accomplished while constraining the active and reactive power injections.

We can compare this algorithm against other similar algorithms. We see that the algorithm pro-

posed in [8] does not offer hard constraints on the inputs of the system. This requires the user to
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Proximal Primal-Dual Feedback Optimization
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vl [p-u]
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No control
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vl [p-u]
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Figure 5.2: Simulation results using p = 0.1 and o = 0.004

introduce soft constraints on the input to encourage the algorithm to stay within the input set. This
can lead to potential constraint violations. Similarly, the algorithm proposed in [5] provides hard
constraints on the inputs, but not on the outputs. Thus, soft constraints must be used, introducing
potential violations of the output set. The algorithm proposed in this thesis has hard constraints on
both, ensuring the algorithm keeps the input and output within their respective sets. To illustrate
this, the same simulation was performed with the algorithm from [5] using the implementation in
the paper. The total output constraint violation for a single node throughout the simulation is
plotted in Figure 5.3. As we can see, during the period when the power is being curtailed, the soft
Cymulgtive ponsFraint IVioIat‘ions lat 35t Nodg

0.015

0.01F ]

v [p-u]

0.005 - 1

! | L I L L I

0 L Il
8:00 9:00 10:00 11:00 12:00 1:00 2:00 3:00 4:00 5:00 6:00
Aug 29, 2012

Figure 5.3: Cumulative constraint violations of the output set at node 35 using o = 0.004 with the
algorithm from [5]

constraints are not able to keep the output within the output set. The algorithm proposed in this

thesis has no constraint violations at node 35 throughout the simulation.



Chapter 6

Conclusion and Future Work

6.1 Conclusion

In this thesis, we study the convergence rates for the primal-dual algorithm for convex equality-
constrained optimization problems. Further, we develop an online feedback-based optimization

controller for a general non-linear system.

There are three key contributions in this thesis. We first provide three different methods for analyz-
ing the convergence rate of the primal-dual algorithm. These rates were compared and the benefits
of each approach were discussed. Further, the TSSPD algorithm was introduced. The motivation

behind the algorithm was discussed and a convergence rate was provided.

The second contribution was the OFBO controller that was developed. We proposed a dynamic
OFBO controller that aimed to optimize a general cost function. The cost function was able to
consider differentiable and non-differentiable costs on the inputs and outputs of the system. This
framework allows users to enforce hard constraints on the inputs and outputs. Two convergence
proofs were provided. The first considered a known, linear plant and determined sufficient conditions
to ensure the algorithm is exponentially convergent. The second approach allowed for the plant to
be unknown and non-linear. This proof involved developing a linear matrix inequality to determine

if the algorithm is exponentially convergent for a given step size.

The final contribution involved testing the OFBO controller in a simulated environment. The con-
troller was configured to control a simulated distribution feeder. The simulation was implemented
and tested in MATLAB.

6.2 Future Research

The following are potential future research directions:

e For the time-scale separated primal-dual algorithm proposed in Chapter 3, other proof ap-
proaches should be considered. The convergence rate approached half of the optimal rate of

the dual method as the time-scale separation approached infinity. Developing a proof in which
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the rate approaches the optimal rate of the dual method would be an area of interest. The

motivation behind the algorithm, as discussed in Chapter 3, suggests this should be possible.

e The stability analysis of the interconnected controller and system is an area of future interest.
In this thesis, we assume that if the step size of the controller is small enough, the interconnec-
tion between the exponentially stable plant and the controller remains exponentially stable.
Formalizing this idea mathematically and providing explicit bounds would be helpful for the

algorithm users and remove the need for this assumption.

e A convergence analysis for a range of step size values for the feedback controller when the
mapping is non-linear would be an interesting extension to the results in this thesis. In [9],
the KYP Lemma is used to guarantee convergence to a fixed point for a range of step sizes.
Performing a similar analysis for the algorithm in this thesis would be more difficult, due to

the increased number of parameters, but would provide interesting results.



Appendix A
Chapter 4 Inequalities

Proof of £II" (DI + INII < el

To show this inequality, note that the eigenvalues of D are between 0 and 1. Because D is symmetric,
there exists V such that V'V =VV T =T and ¥ = VT DV where ¥ is a diagonal matrix composed
of the eigenvalues of D. Let I' = V TIIV, then

HN(DI+III=II"V(V'DVVIV + VIIVV  DV)IITV
=M'V(ET+TX)0'V
Since X is a convex combination of diagonal matrices with 0 and 1 entries, it is sufficient to consider

'R + RY where R is diagonal with the entries r; = 0 or r; = 1 [11]. Without loss of generality,

consider y =...=7r;=1and rj;1 =... =7, =0 and

- r, Iy
'y I'g
Where I'; € S and I's € S™ . Then
.
RIC+TR—-2I = 0 o
—Ty —2Iy
<0
Thus I'Y + XI" < 2I'. So
NVET+IX)V TP <2l VTV
= 211" TIII
<21

Therefore, we have shown that
€ _ _

§HT(DH + I < eI
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Proof that eD + u(D —1I) = ¢

To show this, notice that 4 > ¢ and 0 < D < I, then

€D+ pu(I—D)=pl - (u—e€)D
zpl—(p—e)l
= —el

This completes the proof.

Proof that ITTTI21I < 02';(11)1

Consider the singular value decomposition of II = ULV T. Then

n'mrn=vs'v'wE's)tv'vE'y)tuhHusv '
=veT(zzh)H)2ev’

We know that these matrices are constructed as

Iy
2 = [Diag(o1(), ., om(M) Opnm] (EET)7? = | g :
0 _1

o7 (1)

Evaluating 7 ((¥X7)71)2% simplifies to a block matrix with (ITIIT)~! in the top left corner and
zero everywhere else.
(==T)"1 0

2T((EET) e = 0 0

This block matrix clearly has the same eigenvalues as (IIIIT)~! with an additional eigenvalue of 0.

Thus, we can bound the matrix of interest.

HT(I:[)ZH _ VET((EET)fl)QZVT . —



Bibliography

[10]

Patricio Salmerdn Revuelta, Salvador Pérez Litran, and Jaime Prieto Thomas. “8 - Distributed
Generation”. In: Active Power Line Conditioners. Ed. by Patricio Salmerén Revuelta, Salvador
Pérez Litran, and Jaime Prieto Thomas. San Diego: Academic Press, 2016, pp. 285-322. ISBN:
978-0-12-803216-9. DOIL: https://doi.org/10.1016/B978-0-12-803216-9.00008-0. URL:
https://www.sciencedirect.com/science/article/pii/B9780128032169000080.

Toshihisa Funabashi. “Chapter 1 - Introduction”. In: Integration of Distributed Energy Re-
sources in Power Systems. Ed. by Toshihisa Funabashi. Academic Press, 2016, pp. 1-14. 1SBN:
978-0-12-803212-1. DOIL: https://doi.org/10.1016/B978-0-12-803212-1.00001~-5. URL:
https://www.sciencedirect.com/science/article/pii/B9780128032121000015.

Barry Hayes. “Distribution generation optimization and energy management”. In: Distributed
Generation Systems (2017), 415-451. DOI: 10.1016/b978-0-12-804208-3.00009-1.

P.P. Barker and R.W. De Mello. “Determining the impact of distributed generation on Power
Systems. I. Radial Distribution Systems”. In: 2000 Power Engineering Society Summer Meet-
ing (Cat. No.00CH37134) (). DOI: 10.1109/pess.2000.868775.

Marcello Colombino, John W. Simpson-Porco, and Andrey Bernstein. “Towards robustness
guarantees for feedback-based optimization”. In: 2019 IEEE 58th Conference on Decision and
Control (CDC). 2019, pp. 6207-6214. DOIL: 10.1109/CDC40024.2019.9029953.

Emiliano Dall’Anese and Andrea Simonetto. “Optimal Power Flow Pursuit”. In: IEEE Trans-
actions on Smart Grid 9.2 (Mar. 2018). 1SSN: 1949-3053. DOI: 10.1109/TSG.2016.2571982.
URL: https://www.osti.gov/biblio/1423552.

Andrey Bernstein, Emiliano Dall’Anese, and Andrea Simonetto. Online Primal-Dual Methods
with Measurement Feedback for Time-Varying Convex Optimization. 2019. arXiv: 1804.05159
[math.0C].

Marcello Colombino, Emiliano Dall’Anese, and Andrey Bernstein. “Online optimization as a
feedback controller: Stability and tracking”. In: IEEE Transactions on Control of Network
Systems 7.1 (2020), 422-432. DOI: 10.1109/tcns.2019.2906916.

Dongsheng Ding et al. “An Exponentially Convergent Primal-Dual Algorithm for Nonsmooth
Composite Minimization”. In: 2018 IEEE Conference on Decision and Control (CDC). 2018,
pp- 4927-4932. pOI: 10.1109/CDC.2018.8619760.

Laurent Lessard, Benjamin Recht, and Andrew Packard. “Analysis and design of optimization
algorithms via integral quadratic constraints”. In: STAM Journal on Optimization 26.1 (2016),
57-95. DOI: 10.1137/15m1009597.

56


https://doi.org/https://doi.org/10.1016/B978-0-12-803216-9.00008-0
https://www.sciencedirect.com/science/article/pii/B9780128032169000080
https://doi.org/https://doi.org/10.1016/B978-0-12-803212-1.00001-5
https://www.sciencedirect.com/science/article/pii/B9780128032121000015
https://doi.org/10.1016/b978-0-12-804208-3.00009-1
https://doi.org/10.1109/pess.2000.868775
https://doi.org/10.1109/CDC40024.2019.9029953
https://doi.org/10.1109/TSG.2016.2571982
https://www.osti.gov/biblio/1423552
https://arxiv.org/abs/1804.05159
https://arxiv.org/abs/1804.05159
https://doi.org/10.1109/tcns.2019.2906916
https://doi.org/10.1109/CDC.2018.8619760
https://doi.org/10.1137/15m1009597

BIBLIOGRAPHY 57

[16]

[17]

[18]

[25]

Dongsheng Ding and Mihailo R. Jovanovié¢. “Global exponential stability of primal-dual gradi-
ent flow dynamics based on the proximal augmented Lagrangian”. In: 2019 American Control
Conference (ACC). 2019, pp. 3414-3419. DOI: 10.23919/ACC.2019.8815153.

Simon S. Du and Wei Hu. Linear Convergence of the Primal-Dual Gradient Method for
Convex-Concave Saddle Point Problems without Strong Convexity. 2019. arXiv: 1802.01504
[math.0C].

David C. Lay, Steven R. Lay, and Judith McDonald. Linear algebra and its applications.
5th ed. Pearson Education Limited, 2022.

John W. Simpson-Porco. Lecture notes in Robust and Optimal Control. https : / /www .
control.utoronto.ca/~jwsimpson/robust/ECE1659H-Instructor-1x1.pdf/. 2023.

A. Auslender and M. Teboulle. Asymptotic cones and functions in optimization and variational

inequalities. Springer, 2011.

Stephen Boyd and Lieven Vandenberghe. “Convex Optimization”. In: Applied and Computa-
tional Mathematics 15.1 (2016), pp. 3-43.

Hossein Pishro-Nik. Jensen’s Inequality. URL: https : //www . probabilitycourse . com/
chapter6/6_2_5_jensen.

Ernest K. Ryu and Stephen Boyd. “A Primer on Monotone Operator Methods”. In: Applied
and Computational Mathematics 15.1 (2016), pp. 3-43.

Wassim M. Haddad and VijaySekhar Chellaboina. Nonlinear Dynamical Systems and control:
A Lyapunov-based approach. Princeton University, 2008.

F. Bullo. Contraction Theory for Dynamical Systems. 1.1. Kindle Direct Publishing, 2023.
ISBN: 979-8836646806. URL: https://fbullo.github.io/ctds.

Adil Salim et al. An Optimal Algorithm for Strongly Convex Minimization under Affine Con-
straints. 2022. arXiv: 2102.11079 [math.0C].

Michael Zargham et al. “Accelerated Dual Descent for Network Flow Optimization”. In: IEEE
Transactions on Automatic Control 59.4 (2014), pp. 905-920. por: 10 .1109/TAC . 2013 .
2293221.

Stephen Boyd and Neal Parikh. “Proximal Algorithms”. In: Foundations in Trends in Opti-
mization 1.3 (2013), pp. 123-231.

Roger A. Horn and Fuzhen Zhang. “Basic Properties of the Schur Complement”. In: The
Schur Complement and Its Applications. Ed. by Fuzhen Zhang. Boston, MA: Springer US,
2005, pp. 17-46. 1SBN: 978-0-387-24273-6. DOI: 10.1007/0-387-24273-2_2. URL: https:
//doi.org/10.1007/0-387-24273-2_2.

J. W. Simpson-Porco. “Analysis and Synthesis of Low-Gain Integral Controllers for Nonlinear
Systems”. In: IEEE Transactions on Automatic Control 66.9 (Sept. 2021), pp. 4148-4159. DOI:
10.1109/TAC.2020.3035569.


https://doi.org/10.23919/ACC.2019.8815153
https://arxiv.org/abs/1802.01504
https://arxiv.org/abs/1802.01504
https://www.control.utoronto.ca/~jwsimpson/robust/ECE1659H-Instructor-1x1.pdf/
https://www.control.utoronto.ca/~jwsimpson/robust/ECE1659H-Instructor-1x1.pdf/
https://www.probabilitycourse.com/chapter6/6_2_5_jensen
https://www.probabilitycourse.com/chapter6/6_2_5_jensen
https://fbullo.github.io/ctds
https://arxiv.org/abs/2102.11079
https://doi.org/10.1109/TAC.2013.2293221
https://doi.org/10.1109/TAC.2013.2293221
https://doi.org/10.1007/0-387-24273-2_2
https://doi.org/10.1007/0-387-24273-2_2
https://doi.org/10.1007/0-387-24273-2_2
https://doi.org/10.1109/TAC.2020.3035569

	Introduction
	Problem Motivation
	Literature Review
	Contributions
	Thesis Layout

	Background
	Matrices and Norms
	Functions
	Optimization Theory
	Convex Optimization Theory
	Optimization Algorithms
	Convergence Analysis
	Optimization Algorithms


	Primal-Dual Algorithm Rate Comparison
	Contractive Approach
	Interconnected Systems Approach
	IQC Approach
	Time-Scale Separated Primal-Dual Algorithm
	Results
	Contractive Approach
	Interconnected Systems Approach
	IQC Approach


	Extended Proximal Primal-Dual Feedback Controller
	Control Algorithm Derivation
	Convergence under Convexity Assumption
	Convergence under General Conditions

	Distribution Feeder Simulation
	Simulation Introduction
	Simulation Implementation and Results

	Conclusion and Future Work
	Conclusion
	Future Research

	Chapter 4 Inequalities

