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Abstract. Motivated by the study of parametric convex programs, we consider approximation of concave
functions by piecewise affine functions. Using dynamic programming, we derive a procedure for selecting
the knots at which an oracle provides the function value and one supergradient. The procedure is adaptive
in that the choice of a knot is dependent on the choice of the previous knots. It is also optimal in that the
approximation error, in the integral sense, is minimized in the worst case.
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1. Introduction

The present work is motivated by a bicriterion network equilibrium problem modeled as
a variational inequality (see Marcotte and Zhu [5]). In the linearization algorithm whose
implementation is discussed in Marcotte, Nguyen and Tanguay [6], parametric shortest
path problems have to be solved repeatedly. Since this is computationally costly, it is
natural to consider the approximation of the value function of this parametric program
by a piecewise linear function involving a small number of evaluation points (knots). In
order to be consistent with the stopping criterion used in the linearization algorithm, the
quality of the approximation has to be measured in the integral sense, i.e., with respect
to the L1 norm. This yields the problem of selecting the knots such as to minimize the
approximation error, in the worst case.

In a general setting, consider a proper, concave function f defined over the interval
[0, 1], normalized such that f (0) = 0 and f (1) = 1. At each point x̄ ∈ (0, 1) an oracle
provides the value f (x̄) and that of one supergradient ξ ∈ ∂f (x̄), i.e., a point satisfying
the inequality

f (x) ≤ f (x̄)+ ξ(x − x̄) ∀x ∈ [0, 1].
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Used Distiller 5.0.x Job Options
This report was created automatically with help of the Adobe Acrobat Distiller addition "Distiller Secrets v1.0.5" from IMPRESSED GmbH.You can download this startup file for Distiller versions 4.0.5 and 5.0.x for free from http://www.impressed.de.GENERAL ----------------------------------------File Options:     Compatibility: PDF 1.2     Optimize For Fast Web View: Yes     Embed Thumbnails: Yes     Auto-Rotate Pages: No     Distill From Page: 1     Distill To Page: All Pages     Binding: Left     Resolution: [ 600 600 ] dpi     Paper Size: [ 595 842 ] PointCOMPRESSION ----------------------------------------Color Images:     Downsampling: Yes     Downsample Type: Bicubic Downsampling     Downsample Resolution: 150 dpi     Downsampling For Images Above: 225 dpi     Compression: Yes     Automatic Selection of Compression Type: Yes     JPEG Quality: Medium     Bits Per Pixel: As Original BitGrayscale Images:     Downsampling: Yes     Downsample Type: Bicubic Downsampling     Downsample Resolution: 150 dpi     Downsampling For Images Above: 225 dpi     Compression: Yes     Automatic Selection of Compression Type: Yes     JPEG Quality: Medium     Bits Per Pixel: As Original BitMonochrome Images:     Downsampling: Yes     Downsample Type: Bicubic Downsampling     Downsample Resolution: 600 dpi     Downsampling For Images Above: 900 dpi     Compression: Yes     Compression Type: CCITT     CCITT Group: 4     Anti-Alias To Gray: No     Compress Text and Line Art: YesFONTS ----------------------------------------     Embed All Fonts: Yes     Subset Embedded Fonts: No     When Embedding Fails: Warn and ContinueEmbedding:     Always Embed: [ ]     Never Embed: [ ]COLOR ----------------------------------------Color Management Policies:     Color Conversion Strategy: Convert All Colors to sRGB     Intent: DefaultWorking Spaces:     Grayscale ICC Profile:      RGB ICC Profile: sRGB IEC61966-2.1     CMYK ICC Profile: U.S. Web Coated (SWOP) v2Device-Dependent Data:     Preserve Overprint Settings: Yes     Preserve Under Color Removal and Black Generation: Yes     Transfer Functions: Apply     Preserve Halftone Information: YesADVANCED ----------------------------------------Options:     Use Prologue.ps and Epilogue.ps: No     Allow PostScript File To Override Job Options: Yes     Preserve Level 2 copypage Semantics: Yes     Save Portable Job Ticket Inside PDF File: No     Illustrator Overprint Mode: Yes     Convert Gradients To Smooth Shades: No     ASCII Format: NoDocument Structuring Conventions (DSC):     Process DSC Comments: NoOTHERS ----------------------------------------     Distiller Core Version: 5000     Use ZIP Compression: Yes     Deactivate Optimization: No     Image Memory: 524288 Byte     Anti-Alias Color Images: No     Anti-Alias Grayscale Images: No     Convert Images (< 257 Colors) To Indexed Color Space: Yes     sRGB ICC Profile: sRGB IEC61966-2.1END OF REPORT ----------------------------------------IMPRESSED GmbHBahrenfelder Chaussee 4922761 Hamburg, GermanyTel. +49 40 897189-0Fax +49 40 897189-71Email: info@impressed.deWeb: www.impressed.de

Adobe Acrobat Distiller 5.0.x Job Option File
<<     /ColorSettingsFile ()     /AntiAliasMonoImages false     /CannotEmbedFontPolicy /Warning     /ParseDSCComments false     /DoThumbnails true     /CompressPages true     /CalRGBProfile (sRGB IEC61966-2.1)     /MaxSubsetPct 100     /EncodeColorImages true     /GrayImageFilter /DCTEncode     /Optimize true     /ParseDSCCommentsForDocInfo false     /EmitDSCWarnings false     /CalGrayProfile ()     /NeverEmbed [ ]     /GrayImageDownsampleThreshold 1.5     /UsePrologue false     /GrayImageDict << /QFactor 0.9 /Blend 1 /HSamples [ 2 1 1 2 ] /VSamples [ 2 1 1 2 ] >>     /AutoFilterColorImages true     /sRGBProfile (sRGB IEC61966-2.1)     /ColorImageDepth -1     /PreserveOverprintSettings true     /AutoRotatePages /None     /UCRandBGInfo /Preserve     /EmbedAllFonts true     /CompatibilityLevel 1.2     /StartPage 1     /AntiAliasColorImages false     /CreateJobTicket false     /ConvertImagesToIndexed true     /ColorImageDownsampleType /Bicubic     /ColorImageDownsampleThreshold 1.5     /MonoImageDownsampleType /Bicubic     /DetectBlends false     /GrayImageDownsampleType /Bicubic     /PreserveEPSInfo false     /GrayACSImageDict << /VSamples [ 2 1 1 2 ] /QFactor 0.76 /Blend 1 /HSamples [ 2 1 1 2 ] /ColorTransform 1 >>     /ColorACSImageDict << /VSamples [ 2 1 1 2 ] /QFactor 0.76 /Blend 1 /HSamples [ 2 1 1 2 ] /ColorTransform 1 >>     /PreserveCopyPage true     /EncodeMonoImages true     /ColorConversionStrategy /sRGB     /PreserveOPIComments false     /AntiAliasGrayImages false     /GrayImageDepth -1     /ColorImageResolution 150     /EndPage -1     /AutoPositionEPSFiles false     /MonoImageDepth -1     /TransferFunctionInfo /Apply     /EncodeGrayImages true     /DownsampleGrayImages true     /DownsampleMonoImages true     /DownsampleColorImages true     /MonoImageDownsampleThreshold 1.5     /MonoImageDict << /K -1 >>     /Binding /Left     /CalCMYKProfile (U.S. Web Coated (SWOP) v2)     /MonoImageResolution 600     /AutoFilterGrayImages true     /AlwaysEmbed [ ]     /ImageMemory 524288     /SubsetFonts false     /DefaultRenderingIntent /Default     /OPM 1     /MonoImageFilter /CCITTFaxEncode     /GrayImageResolution 150     /ColorImageFilter /DCTEncode     /PreserveHalftoneInfo true     /ColorImageDict << /QFactor 0.9 /Blend 1 /HSamples [ 2 1 1 2 ] /VSamples [ 2 1 1 2 ] >>     /ASCII85EncodePages false     /LockDistillerParams false>> setdistillerparams<<     /PageSize [ 576.0 792.0 ]     /HWResolution [ 600 600 ]>> setpagedevice



358 J. Guérin et al.

In the sequel we denote an arbitrary supergradient ξ by f ′(x̄), even when f is not dif-
ferentiable at x̄. From this information we derive the under and over-approximations of
f over the interval (0,1):

L(t) = min

{
f (x̄)

x̄
t,

1 − f (x̄)

1 − x̄
(t − x̄)+ f (x̄)

}

U(t) = f (x̄)+ f ′(x̄)(t − x̄)

which yield the error bound
∫ 1

0 (U(t) − L(t)) dt . The aim of the present paper is to
minimize the above error term through a sequential procedure for knot selection, and
prove that this procedure is optimal in the sense that it minimizes the error term in the
worst case. The procedure is adaptive in the sense that the selection of the current knot
is dependent on the locations of previous knots.

Novak [7] and Sonnevend [9] have shown that, for the problem of approximating
the integral of a convex function using function values and derivatives, the worst-case
behavior of adaptive algorithms is not superior to that of passive algorithms, i.e., proce-
dures that set the locations of all knots simultaneously. However, since the worst case
is unlikely to occur in practice, an adaptive algorithm may take advantage of available
information to produce an improved approximation. This led Sukharev [10] to the defini-
tion of sequentially optimal algorithms, i.e., adaptive algorithms that make optimal use,
at each step, of available information. In view of the high computational complexity of
such methods, we limit our analysis to algorithms where knot ordering is fixed a priori,
and we have chosen the left-to-right order for simplicity. Our algorithm has the same
low complexity as Sonnevend’s algorithm, namely O(n), where n denotes the number of
evaluation points. Note that the results of Novak and Sonnevend imply that all orderings
are equivalent, in the worst case.

Approximation algorithms based on the bounding functionsL andU have been stud-
ied in the literature under the name of “sandwich algorithms”, the difference between
L and U being measured with respect to the uniform, L1 or Hausdorff distance (the
Hausdorff distance between the graphs of the functions L and U ). At a given iteration
of a sandwich algorithm, a knot that lies in the interval of largest estimated error is
determined. Fruhwirth, Burkard and Rote [3] propose, in the case of the Hausdorff dis-
tance, three subdivision rules that achieve the optimal asymptotic bound O(n−2), while
a bound of the same order was also obtained by Burkard, Hamacher and Rote [2] for
the uniform norm. In the paper by Rote [8] four subdivision rules are studied both from
a theoretical and numerical point of view. However, two of the subdivision methods
require, at each iteration, the solution of an optimization problem involving the func-
tion f itself; this violates a condition of our problem which states that no more than n
function evaluations must be performed. Actually, Yang and Goh [11] showed that, if
f is easy to compute, the sandwich algorithm can dispense altogether with first-order
(derivative or supergradient) information.

In discussing optimal sandwich methods, Rote mentions the problem of determin-
ing an evaluation strategy that minimizes the maximal error. Our analysis brings a
partial answer to this problem and improves upon previous works in two important
respects:
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Fig. 1. Upper and lower approximation of the function f (n = 2)

– We obtain both the optimal convergence rate and optimal selection rules for each n.
– Our result is parameter-free: no a priori information about the function to be approx-

imated is required.

2. Problem definition

Let f be a proper concave function defined over the unit interval [x0, xn+1] = [0, 1]
and normalized so that f (0) = 0 and f (1) = 1. We wish to sequentially select n points
x1, . . . , xn in order to minimize the measure

E(x1, . . . , xn) = 1

2

∫ 1

0
[U(t)− L(t)] dt (1)

where (see Figure 1)

L(t) = min
i=1,... ,n+1

{
f (xσ(i−1))

(t − xσ(i))

xσ(i−1) − xσ(i)
+ f (xσ(i))

(t − xσ(i−1))

xσ(i) − xσ(i−1)

}

U(t) = min
i=0,... ,n+1

{
f (xi)+ f ′(xi)(t − xi)

}

and σ is the permutation that reorders the knots and the two endpoints from left to right:

0 = xσ(0) < xσ(1) < · · · < xσ(n) < xσ(n+1) = 1.

For a given class of functions F ⊂ C[0, 1], let En denote the worst-case error cor-
responding to an optimal selection of n knots (n > 0). More precisely, let A be the
class of all algorithms that construct the approximation U+L

2 using the information(
f (x1), f

′(x1), . . . , f (xn), f
′(xn)

)
obtained by evaluating the function f ∈ F and one

supergradient at n points x1, . . . , xn of [0, 1]. We consider here deterministic adaptive
algorithms, where the choice of the point xi may depend on the previous information
x1, f (x1), f

′(x1), . . . , xi−1, f (xi−1), f
′(xi−1).
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We denote by α ∈ A the application that maps the function f ∈ F into its approx-
imation α(f ), and we define the optimal worst-case error with respect to the L1 norm
as

En(a, b) = inf
α∈A

sup
f∈F

|| f − α(f ) ||1.

It is not difficult to show that the supremum in the above expression is given by the
integral on the right-hand side of (1).

In the terminology of Sukharev [10], our procedure is an adaptive algorithm of the
form α = (N, φ), where the information operator is

N(f ) = (
f (x1), f

′(x1), . . . , f (xn), f
′(xn)

)

and the terminal operation φ is defined by

φ(N(f )) = U + L

2
.

It can be shown that φ is central and thus optimal in the sense that for each f , andN(f )
already computed, it minimizes

sup
f̃∈Ff

|| f̃ − α(f ) ||1,

whereFf is the subset of functions f̃ inF that satisfy f̃ (xi) = f (xi) and f̃ ′(xi) = f ′(xi)
for all i.

The information operatorN described above is consistent with the information avail-
able and the choice of the particular terminal operation φ is justified by its optimality.
Therefore, the construction of an approximation algorithm reduces here to the choice
of the n evaluation points x1, . . . , xn. The optimal worst-case error En and the optimal
evaluation points can be computed through the recursion

En−k(zk) = min
xk+1∈(0,1)

max
(f (xk+1),f

′(xk+1))∈C
En−(k+1)(z

k+1)

k = 0, . . . , n− 1

where the current information is aggregated into the vector

zk = (
x1, . . . , xk, f (x1), . . . , f (xk), f

′(x1), . . . , f
′(xk)

)

andC represents the set of constraints that must be satisfied by the values of f (xk+1) and
f ′(xk+1) in order to be compatible with the first k functional and supergradient values
of the concave function f .

As mentioned previously, the above system is too complex to be solved in closed
form and, for this reason, we limit our analysis to the identity permutation, i.e., the knots
will be determined in a left-to-right fashion.
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v = µx + v1 − µx1

1

1

Fig. 2. Case n = 1

Set a = f ′(0), b = f ′(1) and denote by En(a, b) the optimal worst-case error when
knots are selected from left to right. By definition E0(a, b) is equal to the area of the
triangle OPT in Figure 2, i.e.

E0(a, b) = 1

2

(1 − b)(a − 1)

a − b
.

In the case where n = 1, let x denote the evaluation point and set v = f (x),µ = f ′(x)1.
Since the graph off is entirely contained within the triangleOPT , the following require-
ments must be met by v and µ:

x ≤ v ≤ ax if x ∈ [0, 1−b
a−b ]

x ≤ v ≤ bx + 1 − b if x ∈ [ 1−b
a−b , 1]

1 − v

1 − x
≤ µ ≤ v

x
.

(2)

The error bound E1(a, b) corresponds to the sum of the areas of the trianglesOML and
LNT of Figure 2 and can be expressed in term of E0:

E1(a, b) =
min
x∈(0,1)

max
v

max
µ

{
xvE0

(x
v
a,
x

v
µ

)
+ (1 − x)(1 − v)E0

(
1 − x

1 − v
µ,

1 − x

1 − v
b

)}
,

where v and µ must satisfy the geometric constraints (2), and the scaling factors mul-
tiplying E0, a, b and µ are derived from elementary geometric arguments. Now, for an
arbitrary number n, the worst-case error term can be defined recursively as

1 From now on, we drop knot indices, with the exception of Figure 2, where they have been retained in
order to avoid a collision of the symbol x with itself.
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En(a, b) =
min
x∈(0,1)

max
v

max
µ

{
xvE0

(x
v
a,
x

v
µ

)
+ (1 − x)(1 − v)En−1

(
1 − x

1 − v
µ,

1 − x

1 − v
b

)}

(3)

under constraints (2). Any minimizer x of En(a, b) is called optimal. The next point of

evaluation is then set to a minimizer of En−1

(
1−x

1−f (x)f
′(x), 1−x

1−f (x)b
)

, and so on to the

nth knot. Our main result follows.

Theorem 1. The optimal worst-case error is equal to

En(a, b) = 1

2(n+ 1)2
(a − 1)(1 − b)

(a − b)
(4)

and the minimum in (3) is achieved at the point

x∗ = 1

(n+ 1)2

(
1 + 2n

1 − b

a − b

)
. (5)

Note that, whenever f is concave increasing and no a priori information is available
on the slopes a and b, i.e., a = +∞ and b = 0, the above formula collapses to

En(a, b) = 1

2(n+ 1)2
.

3. Proof of the theorem

The proof of Theorem 1 is lengthy, due to the many cases and subcases that have to be
probed, and we only provide an outline. The reader interested in the complete proof is
referred to Guérin [4]. The proof proceeds by induction on n. The result clearly holds
for n = 0. For n ≥ 1 we evaluate the expression

Rn(x) = max
v

max
µ

{
xvE0

(x
v
a,
x

v
µ

)
+ (1 − x)(1 − v)En−1

(
1 − x

1 − v
µ,

1 − x

1 − v
b

)}
,

working backwards with respect to the two “max” operators. For fixed x and v, let us
consider the function

φ(µ) = 2

[
xvE0

(x
v
a,
x

v
µ

)
+ (1 − x)(1 − v)En−1

(
1 − x

1 − v
µ,

1 − x

1 − v
b

)]
.

Using the induction hypothesis to eliminate the terms E0 and En−1, φ can be expressed
as

φ(µ) = A
v − µx

a − µ
+ B

(1 − x)µ− (1 − v)

n2(µ− b)
,

where A = ax − v and B = 1 − v − (1 − x)b are nonnegative scalars.
The rational function φ, which is illustrated on Figure 3, possesses two local optima,

denoted µ− and µ+, respectively. Its maximum µmax on [(1 − v)/(1 − x), v/x] is
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µ

φ(µ)

µ−
µ+

ab 1−v
1−x

v
x

Ax + B

n2 (1 − x)

Fig. 3. The function φ (case µmax = µ+)

v = ax + 1−a
n+1

y = bx + 1 − b

v = ax

v = bx + 1−b
n+1

O

Q

R

S

P

T
1

1

I II

III

Fig. 4. Three cases for µ

achieved either at µ+ or at one of the endpoints of the interval. This yields three cases,
each one corresponding to an area of the triangle OPT in Figure 4. The three areas
I, II and III are defined, respectively, as the quadrilateral PQRS, the triangle RST
and the triangle ORQ. The maximum of φ occurs at µ+ if (x, v) belongs to area I, at
(1 − v)/(1 − x) if (x, v) belongs to area II and at v/x if (x, v) belongs to area III.

For notational purposes we introduce, for fixed x, the scaling:

ψ(v) = n2(a − b)φ(µmax).

The value vmax at which ψ reaches its maximum defines a piecewise smooth function
of x consisting of three linear and one quadratic pieces. The analysis must consider two
cases, depending whether n is larger or less than (a − 1)/(1 − b). The function vmax,
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1 − a + ax + (a − 1)
√

1 − xbx + (1 − b)
√
x

00

(1,1)(1,1)

W

Q

D

E

SS

F

G

V

xx

vv

Case n ≥ a−1
1−bCase n ≤ a−1

1−b

Fig. 5. The function vmax

illustrated on Figure 5, is defined as

vmax =




ax if x ∈ (0,W1]

bx + (1 − b)
√
x if x ∈ [W1,D1]

a + b

2
x + 2(n+ 1)− a − (2n+ 1)b

2(n+ 1)2
if x ∈ [D1, E1]

bx + (1 − b) if x ∈ [E1, 1)

in the case n ≤ (a − 1)/(1 − b), and by

vmax =




ax if x ∈ (0, F1]

a + b

2
x + 2(n+ 1)− a − (2n+ 1)b

2(n+ 1)2
if x ∈ [F1,G1]

1 − a + ax + (a − 1)
√

1 − x if x ∈ [G1, V1]

bx + (1 − b) if x ∈ [V1, 1)

if n ≥ (a − 1)/(1 − b). (Subscript “1” refers to the x-coordinate of a point.)
Next, we determine the minimum of the function Rn(x) over the interval (0, 1) by

computing the minimal value of Rn over each subinterval. Next, we check that the min-
imum occurs at the point x∗, with minimal value given by the formula of Theorem 1.
The minimum occurs when (x, v) belongs to area I and

vmax = a + b

2
x + 2(n+ 1)− a − (2n+ 1)b

2(n+ 1)2
.

This brings the argument to its conclusion.
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4. Numerical tests

Based on the optimal formula provided by Theorem 1, we implemented the adaptive
algorithm DYN, which computes the optimal location of n points from left to right or

1
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0 2 4 6 8 10 12 14 16 18 20
n

(a)
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2 4 6 8 10 12 14 16 18 20
n

(b)

1
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(c)

1
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n

(d)

1
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1.1

1.15
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n

(e)

1

1.05

1.1

1.15

1.2

1.25

1.3

2 4 6 8 10 12 14 16 18 20
n

(f)

Fig. 6. Ratio SONN over DYN of average errors for (a) smooth concave increasing, (b) smooth concave, (c)
PL concave increasing, (d) PL concave, (e) PS concave increasing and (f) PS concave functions
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right to left. The choice of the direction is determined by a heuristic procedure based
on a priori information. The performance of DYN is compared with that of SONN, the
optimal passive algorithm proposed by Sonnevend [9]. The computational complexity
of both algorithms is O(n) function and derivative evaluations.

The performance of DYN and SONN was tested on sets of randomly generated con-
cave functions. Three functional forms were considered: smooth, piecewise linear (PL)
and piecewise smooth (PS). For each form, two samples were produced: one consisting
of concave increasing functions and the other of general concave functions.

For each sample, the average error was computed for values of n ranging from 1
to 20. This is consistent with the range considered in the bicriteria traffic equilibrium
problem discussed in the introduction. The results from both algorithms, which were
compared by taking the ratio of the average error of SONN over the average error of
DYN, are illustrated in Figures 6(a)-6(f).

• On average, DYN performed much better that SONN on all six samples. Gains in
accuracy were largest for piecewise smooth functions and least for smooth functions,
with gains for piecewise linear functions falling in between.

• For nearly all functions tested, DYN performed at least as well as SONN. In the case
were DYN’s performance is worse, the difference in accuracy is at most 2%.

• On some specific functions, the gain in accuracy achieved by DYN is as high as
400%. Large gains were observed on functions exhibiting strong curvature near the
endpoints.
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