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lnexact methods:

¥MReduce residual in subproblem

MAre lazy

MExploit problem structure
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Non-Convexity
Strategy
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Numerical Questions

¥ How to generate inexact subproblem
solutions?

¥ Practical success rate?
¥ Typical inexactness in accepted solution:

¥ How many more iterations?
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Implementation

¥ MATLAB code, C++ version in works
¥ Subproblem solvebqpd
¥ Test set: 307 CUTEr/AMPL problems
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Success Rate

Exact Inexact
k=0.01 k=0.1 x=0.5
Optimal solution found 271 269 212 2175
Infeasible stationary point found 4 3 2 2
Iteration limit reached 12 10 11 9
Subproblem solver failure 18 23 20 19
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(Induced) Inexactnes
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Typical Inexactness
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Inexactness Slowdow
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Key Numerical Result

¥ Solver:
¥is reliable
¥is able to take large perturbations

¥ uses more QP solves
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Concluding Remarks

¥ Inexact methods: Lazily reduce residual
¥ Penalty steering methods: Update $mu$

¥ Both:Trade off more iterations to faster
iterations

¥ Hopefully!! Still need an active set,
iInexact QP solver (if it exists)

47




THANKS.
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