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On convergence properties of a subgradient method

Konnov I.
Kazan Federal University, 420008, Kremlevskaya 18, Kazan, Russia

Abstract

In this article, we consider convergence properties of the normalized subgradient method which
employs the stepsize rule based on a priori knowledge of the optimal value of the cost function.
We show that the normalized subgradients possess additional information about the problem
under consideration, which can be used for improving convergence rates based on the usual
subgradient properties. We also present several convergence results for inexact versions of the
method.
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