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1. Introduction

In this paper the problem of minimizing function f : S — R over the set S C R" is considered.

The following is a well-known optimality condition in nonsmooth convex analysis which states that [ 1, Proposition 1.8.1,
page 168]if f : R"™ — R is a convex function then vector x minimizes f over a convex set S C R" if and only if there exists a
subgradient x* € df (x) such that

(X*,x—% >0, VxeS§ (1)
where

of(x) ={x" e R": f(x) — f(X) > (x*, x —X), forallx € R"} (2)
is a subdifferential of f at x. Equivalently, x minimizes f over a convex set S C R" if and only if

0 € If (X) + Ns(x), (3)
where

Ns(X) = {x" e R": (x*,x —X) <0, forallx € S} (4)
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