
        
    
        
            
            
                
            

            
        
    

        
    
        
            
            
                
            

            
        
    


        
    




        

        
    Skip to main content

    

    
    
        
            
                
                    
                        
                    
                
            
        


        
            
                
    
        Log in
    


            
        
    


    
        
            
                
                    
                        
                            
                        Menu
                    
                


                
                    
                        
                            Find a journal
                        
                    
                        
                            Publish with us
                        
                    
                        
                            Track your research
                        
                    
                


                
                    
                        
                            
                                
                                    
                                Search
                            
                        

                    
                    
                        
 
  
   
  Cart
 


                    
                

            

        
    




    
        
    
        
            
                
                    
    
        
            	
                        Home




	
                        Mathematical Programming

	
                        Article

Some comments on Wolfe's ‘away step’


                    	
                            Published: May 1986
                        


                    	
                            Volume 35, pages 110–119, (1986)
                        
	
                            Cite this article
                        



                    
                        
                        
                    

                
                
                    
                        
                            
                            
                                
                                
                            
                            Mathematical Programming
                        
                        
                        
                            
                                Submit manuscript
                                
                            
                        
                    
                

            
        
    


        
            
                

                

                
                    
                        	Jacques GuéLat1 & 
	Patrice Marcotte2 


                        
    

                        
                            	
            
                
            783 Accesses

        
	
            
                
            105 Citations

        
	
                
                    
                6 Altmetric

            
	
            
                
            1 Mention

        
	
            Explore all metrics 
                
            

        


                        

                        
    
    

    
    


                        
                    
                


                
                    Abstract
We give a detailed proof, under slightly weaker conditions on the objective function, that a modified Frank-Wolfe algorithm based on Wolfe's ‘away step’ strategy can achieve geometric convergence, provided a strict complementarity assumption holds.



                    
    


                    
                        
                            
                                
                                    
                                        
                                    
                                    
                                        This is a preview of subscription content, log in via an institution
                                    
                                    
                                        
                                     to check access.
                                

                            

                        

                        
                            
                                
                                    Access this article

                                    
                                        
                                            
                                                
                                                    Log in via an institution
                                                    
                                                        
                                                    
                                                
                                            

                                        
                                    
                                    
                                        
 
 
  
   
    
     
     
      Buy article PDF USD 39.95
     

    

    Price excludes VAT (USA)

     Tax calculation will be finalised during checkout.

    Instant access to the full article PDF.

   

  

  
 

 
  
   
    Rent this article via DeepDyve
     
      
     

   

  

  
 


                                    

                                    
                                        Institutional subscriptions
                                            
                                                
                                            
                                        

                                    

                                

                            
                        

                        
                            
                        

                    

                    
                        
                    


                    
                        
                            
                                
        
            
                Similar content being viewed by others

                
                    
                        
                            
                                
                                    

                                
                                
                                    
                                        Riemannian Interior Point Methods for Constrained Optimization on Manifolds
                                        
                                    

                                    
                                        Article
                                        
                                         04 March 2024
                                    

                                

                                Zhijian Lai & Akiko Yoshise

                            
                        

                    
                        
                            
                                
                                    

                                
                                
                                    
                                        Random Gradient-Free Minimization of Convex Functions
                                        
                                    

                                    
                                        Article
                                        
                                         30 November 2015
                                    

                                

                                Yurii Nesterov & Vladimir Spokoiny

                            
                        

                    
                        
                            
                                
                                    

                                
                                
                                    
                                        The Frank-Wolfe Algorithm: A Short Introduction
                                        
                                    

                                    
                                        Article
                                         Open access
                                         13 December 2023
                                    

                                

                                Sebastian Pokutta

                            
                        

                    
                

            
        
            
        
    
                            
                        
                    

                    

                    

                    References
	A. Auslender,Optimisation—Méthodes numériques (Masson, Paris, 1976).

                    Google Scholar 
                

	M. Frank and P. Wolfe, “An algorithm for quadratic programming“,Naval Research Logistics Quarterly 3 (1956) 95–110.

                    Google Scholar 
                

	D.G. Luenberger,Introduction to linear and nonlinear programming (Addison-Wesley, Reading, MA, 1973).

                    Google Scholar 
                

	R.T. Rockafellar,Convex analysis (Princeton University Press, Princeton, NJ, 1970).

                    Google Scholar 
                

	P. Wolfe, “Convergence theory in nonlinear programming“, in: J. Abadie, ed.,Integer and nonlinear programming (North-Holland, Amsterdam, 1970).

                    Google Scholar 
                

	W.I. Zangwill,Nonlinear programming: A unified approach (Prentice-Hall, Englewood Cliffs, NJ, 1969).

                    Google Scholar 
                


Download references




Author information
Authors and Affiliations
	Centre de recherche sur les transports, Université de Montréal, Station ‘A’, P.O. Box 6128, H3C 3J7, Montréal, Québec, Canada
Jacques GuéLat

	Collège Militaire Royal de Saint-Jean and Centre de recherche sur les transports, Université de Montréal, Station ‘A’, P.O. Box 6128, H3C 3J7, Montréal, Québec, Canada
Patrice Marcotte


Authors	Jacques GuéLatView author publications
You can also search for this author in
                        PubMed Google Scholar



	Patrice MarcotteView author publications
You can also search for this author in
                        PubMed Google Scholar







Additional information
Research supported by FCAC (Québec) and NSERC (Canada).


Rights and permissions
Reprints and permissions


About this article
Cite this article
GuéLat, J., Marcotte, P. Some comments on Wolfe's ‘away step’.
                    Mathematical Programming 35, 110–119 (1986). https://doi.org/10.1007/BF01589445
Download citation
	Received: 27 December 1984

	Revised: 27 November 1985

	Issue Date: May 1986

	DOI: https://doi.org/10.1007/BF01589445


Share this article
Anyone you share the following link with will be able to read this content:
Get shareable linkSorry, a shareable link is not currently available for this article.


Copy to clipboard

                            Provided by the Springer Nature SharedIt content-sharing initiative
                        


Key words
	Convex programming
	Frank-Wolfe algorithm








                    
                

            

            
                
                    

                    
                        
                            
    

                        

                    

                    
                        
                    


                    
                        
                            
                                
                            

                            
                                
                                    
                                        Access this article


                                        
                                            
                                                
                                                    
                                                        Log in via an institution
                                                        
                                                            
                                                        
                                                    
                                                

                                            
                                        

                                        
                                            
 
 
  
   
    
     
     
      Buy article PDF USD 39.95
     

    

    Price excludes VAT (USA)

     Tax calculation will be finalised during checkout.

    Instant access to the full article PDF.

   

  

  
 

 
  
   
    Rent this article via DeepDyve
     
      
     

   

  

  
 


                                        

                                        
                                            Institutional subscriptions
                                                
                                                    
                                                
                                            

                                        

                                    

                                
                            

                            
                                
    
        Advertisement

        
        

    






                            

                            

                            

                        

                    

                
            

        

    
    
    


    
        
            Search

            
                
                    
                        Search by keyword or author
                        
                            
                            
                                
                                    
                                
                                Search
                            
                        

                    

                
            

        

    



    
        Navigation

        	
                    
                        Find a journal
                    
                
	
                    
                        Publish with us
                    
                
	
                    
                        Track your research
                    
                


    


    
	
		
			
			
	
		
			
			
				Discover content

					Journals A-Z
	Books A-Z


			

			
			
				Publish with us

					Publish your research
	Open access publishing


			

			
			
				Products and services

					Our products
	Librarians
	Societies
	Partners and advertisers


			

			
			
				Our imprints

					Springer
	Nature Portfolio
	BMC
	Palgrave Macmillan
	Apress


			

			
		

	



		
		
		
	
		
				
						
						
							Your privacy choices/Manage cookies
						
					
	
						
							Your US state privacy rights
						
						
					
	
						
							Accessibility statement
						
						
					
	
						
							Terms and conditions
						
						
					
	
						
							Privacy policy
						
						
					
	
						
							Help and support
						
						
					


		
	
	
		
			
				
					
					54.174.17.123
				

				Not affiliated

			

		
	
	
		
			
		
	
	© 2024 Springer Nature




	






    