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Abstract The problem of minimizing a polynomial over the standard simplex is one of
the basic NP-hard nonlinear optimization problems—it contains the maximum clique
problem in graphs as a special case. It is known that the problem allows a polynomial-
time approximation scheme (PTAS) for polynomials of fixed degree, which is based
on polynomial evaluations at the points of a sequence of regular grids. In this paper, we
provide an alternative proof of the PTAS property. The proof relies on the properties
of Bernstein approximation on the simplex. We also refine a known error bound for
the scheme for polynomials of degree three. The main contribution of the paper is
to provide new insight into the PTAS by establishing precise links with Bernstein
approximation and the multinomial distribution.
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1 Introduction and preliminaries
1.1 Polynomial optimization over the simplex

Let H,, 4 denote the set of all homogeneous polynomials of degree d in n variables. We
consider the problem of minimizing a polynomial f € H, 4 on the standard simplex

n
Anz[xeR’jr:inzll.
i=1
That is, the problem of computing

f = min f(x), or f = max f(x).
- XEA,

XeA,

This problem is known to be NP-hard, even if f is a quadratic function. Indeed, if G
denotes a graph with vertex set V and adjacency matrix A, and / denotes the identity
matrix, then the maximum cardinality «(G) of a stable set in G can be obtained via

1 .
— = I+ A,
a(G) — aoa, AR

by a theorem of Motzkin and Straus [15].

On the other hand, the problem does allow a polynomial-time approximation
scheme (PTAS), as was shown by Bomze and De Klerk (for quadratic f) [3], and
by De Klerk, Laurent and Parrilo (for more general, fixed-degree f) [11]. The PTAS
is particularly simple, and takes the minimum of f on the regular grid:

A(n,r)={xe A, :rx e N'}
for increasing values of r. We denote the minimum over the grid by

famr = 11A1}nr) fx),

and observe that the computation of fa(,, ) requires |A(n, r)| = ("+:_l) evaluations
of f.

Several properties of the regular grid A(n, r) have been studied in the literature.
In Bos [5], the Lebesgue constant of A(n, r) is studied in the context of Lagrange
interpolation and finite element methods. Given a point x € A,, Bomze, Gollowitzer
and Yildirim [4] study a scheme to find the closest point to x on A(n, r) with respect
to certain norms (including £,-norms for finite p). Furthermore, for any quadratic
polynomial f € H, > and r > 2, Sagol and Yildirim [18] and Yildirim [20] consider
the upper bound on f defined by mmxeur LA,k fx)(r = 2,3,...), and analyze
the error bound. The following error bounds are known for the approximation fx, )

ofi
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PTAS for fixed-degree polynomial optimization over the simplex 435

Theorem 1 ((i) Bomze-De Klerk [3] and (ii) De Klerk-Laurent-Parrilo [11])

(i) For any quadratic polynomial f € H,» andr > 2, one has

famrn — f = / :i

(ii) For any polynomial f € H, 4 and r > d, one has

4\ (2d — 1 —
faown = f < (1 - :—d) ( , )dd(f - .

whererd =r(r—1)...(r —d + 1).

Note that these results indeed imply the existence of a PTAS in the sense of the
following definition, that has been used by several authors (see e.g. [2,10,11,17,19]).

Definition 1 (PTAS) A value ¥/, approximates i with relative accuracy € € [0, 1] if

e —fl=e(7-1).

The approximation is called implementable if . = f(x) for some feasible x.. If a
problem allows an implementable approximation ¥ = f(x¢) foreache € (0, 1], such
that the feasible x. can be computed in time polynomial in  and the bit size required to
represent f, we say that the problem allows a polynomial time approximation scheme
(PTAS).

Indeed, Theorem 1 clearly implies that f,, ) yields a PTAS for polynomials of
fixed degree d. In this paper we give alternative proofs of this result, and also refine
the relevant error bound in the special case of degree three polynomials. The proof
of the PTAS in the quadratic case is completely elementary, and much simpler than
the proof given in [3]. It is in fact closely related to a proof given by Nesterov [16];
see Section 6. In fact, the main contribution of our paper is to provide new insight
into the PTAS by establishing precise connections with Bernstein approximation, and
the approach of Nesterov [16], which in turn requires an understanding of the precise
connection to the multinomial distribution. We also prove, by giving an example, that
the error bound in Theorem 1(i) is tight in terms of its dependence on r.

Our main tool will be Bernstein approximation on the simplex (which is similar to
the approach used by De Klerk and Laurent [12] for polynomial optimization over the
hypercube).

We start by reviewing the necessary background material on Bernstein approxima-
tion.
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1.2 Bernstein approximation on the simplex
Given an integer r > 0, we define
n
I(n,r):= [oe e N*: Zot,- = r] =rAm,r).
i=1

The Bernstein approximation of order » > 1 on the simplex of a polynomial
f € Hy.q is the polynomial B, (f) € Hp,, defined by

ay r!
B(H@ = X f(%) " (M)
acl(n,r) ’
where a! := []/_; o;! and x* := []/_, x{". For instance, for the constant polynomial

f =1, its Bernstein approximation of any order r is >_ . [onr) %x“, which is equal
to (Zl’-':l xi)r by the multinomial theorem, and thus to 1 for any x € A,.

There is a vast literature on Bernstein approximation, and the interested reader may
consult e.g. the papers by Ditzian [6,7], Ditzian and Zhou [8], the book by Altomare
and Campiti [1], and the references therein for more details than given here.

To motivate our use of Bernstein approximation, we state one well-known result
that shows uniform convergence.

Theorem 2 (See e.g. [1], §5.2.11) Let f : R" — R be any continuous function
defined on Ay, and B, (f) as defined in (1). One has

1
|B-(f)(x) = f(0)] =20 (f, W) Vx € Ay,

where w denotes the modulus of continuity:

o(f.8) = max |f(x)—f)l (=0

X, y€4qn
lx—yll<d

Next we state some simple inequalities relating a polynomial, its Bernstein approx-
imation and their minimum over the set A(n, r) of grid points.

Lemma 1 Given a polynomial f € H, 4 andr > 1, one has

){221 B (f)(x) > fA(n,r)s (2)
famn — f = xeril%rlllr) B.(f)(x) = f < )ICIéZX{Br(f)(X) ACIE (3)

Proof We first show (2). Fix x € A,,. By the multinomial theorem, 1 = (3_/_, x;)" =

Zael(n,r) g[—!!x“. Hence, B, (f)(x) is a convex combination of the values f(%)(a €
I(n, 1)), which implies that B, (f)(x) = minges(,r) f(5) = fam.r-
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The left most inequality in (3) follows directly from (2). To show the right most
inequality, let x* be a global minimizer of f over A,, so that f(x*) = f. Then,
mingea, B-(f)(x) = [ is at most B,(f)(x*) — f = B, (f)(x*) — f(x*), which
concludes the proof. B O

The motivation for using Bernstein approximation to study the quantity f,,,) is now
clear from Theorem 2 and relation (2). Indeed, the Bernstein approximation B, (f)
converges uniformly to f as r — oo, and the minimum of B,(f) on A, is lower
bounded by fa, ).

Our strategy for upper bounding the range f(, ) — f will be to upper bound the
(possibly larger) range maxyea,{B-(f)(x) — f (x)}—see Theorems 4, 5, 6 and 8.
Hence our results can be seen as refinements of the previously known results quoted
in Theorem 1 above.

The following example shows that all inequalities can be strict in relation (3).

Example 1 Consider the quadratic polynomial f = 2x12 + x% —5x1x2 € Ha2. Then,
B(f)(x) = xlz + %x% — %xlxz +x1 + %xz. One can easily check that i = —%
(attained at the unique minimizer (17—6, 19—6)), minyea, B2(f)(x) = 17_6 (attained at the
unique minimizer x = (%, %)), and fap2) = —% (attained at the unique minimizer
(%, %)). In this example, the polynomial f and its Bernstein approximation B> (f)(x)
do not have a common minimizer over the simplex.

Moreover, we note that f = 2 and maxyeca,{B2(f)(x) — f(x)} = I, so that we
have the following chain of strict inequalities:

1 31
faen =1 (= 5) < min Ba(/)(x) ~ f (: ﬁ)

1 — 81
< max(Ba()() = f(@)) (=) < 5(F = f) (= a) ,

which shows that all the inequalities can be strict in (3).

1.3 Bernstein coefficients

For any polynomial f = Zﬁel(n’d) fﬂxﬂ € Hyu 4, one can write

1\ d!
f= 2> ff= > (fﬁ%)ﬁxﬂ-

pel(n,d) pel(n,d)

We call fﬁ§(,6 € I (n, d)) the Bernstein coefficients of f, since they are the coeffi-
cients of the polynomial f when it is expressed in the Bernstein basis {d—!!xﬂ 1B e
I(n,d)} of Hy, 4. Using the multinomial theorem (as in the proof of Lemma 1), one

can see that, for x € A,, f(x) is a convex combination of its Bernstein coefficients
!
I8 %(ﬂ € I(n, d)). Therefore, one has
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! |

. B! —

min — < 4
551(1;1,d>f d! =f=/= (n d) U dl’ @
We will use the following result of [11], which bounds the range of the Bernstein
coefficients in terms of the range of function values.

Theorem 3 [11, Theorem 2.2] For any polynomial f = Zﬂel(n,d) f,gx’3 € Hy.q and
x € A, one has

- B! B! N g
Fof= max fyoo— min fyo (d )d(f—@.

= ﬂel(n d)

1.4 Structure of the paper

The paper is organized as follows. In Sect. 2, we give an elementary proof of the
PTAS for quadratic polynomial optimization over the simplex, that is closely related
to a proof given by Nesterov [16]. In Sect. 3, we refine the known PTAS result for cubic
polynomial optimization over the simplex. In addition, we give an elementary proof of
the PTAS result for square-free polynomial optimization over the simplex in Sect. 4.
Moreover, in Sect. 5, we provide an alternative proof of the PTAS for general (fixed-
degree) polynomial optimization over the simplex. We conclude with a discussion
of the exact relation between our analysis and that by Nesterov [16] in Section 6. In
the “Appendix” we provide a self-contained proof for an explicit description of the
moments of the multinomial distribution in terms of the Stirling numbers of the second
kind.

1.5 Notation

Throughout we use the notation [r] = {1, 2, ..., n} and N" is the set of all nonnegative
integral vectors. For « € N, we define |«| = ZL] o; and ! = aplap!. .. «ay!. For
two vectors o, 8 € N", the inequality « < B is coordinate-wise and means that
of < Biforanyi =1,...,n. Weletey,...,e, denote the standard unit vectors in
R”". Moreover, for I C [n] we set e; = > ;;e; and we let e denote the all-ones
vector in R". As before, I (n,d) = {@ € N" : |a| = d} and H, 4 denotes the set of
all multivariate homogeneous polynomials in n variables with degree d. Monomials
in H, 4 are denoted as x* = Hl’-’zl x;y" fora € I(n, d), while for I C [n], we use the
notation x’ = [, x;. Finally, for 8 € N, we also use ¢g to denote the monomial
xPie., we set Pp(x) = xP.

2 PTAS for quadratic polynomial optimization over the simplex

We first recall the explicit Bernstein approximation of the monomials of degree at most
two, i.e., we compute B, (¢,), Br(¢2¢;) and B, (¢e,~+ej)- We give a proof for clarity.
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PTAS for fixed-degree polynomial optimization over the simplex 439

Lemma 2 Forr > 1 one has By (¢e;)(x) = xi, By (¢h2¢,)(x) = %xi(l —x;) _|_xi2’ and
By (e, e;)(x) = “xixj for all x € A,

Proof By the definition (1), one has:

n r—1
i r! - !
Bige)®) = D ixt=x D (rﬂ')xﬂﬂ,-(zxi) = x;,
' i=1

ael (n,r) ’ Bel (n,r—1)

2 - —
B= 3 Glw_r-lo v o2y

r? ol r B!
ael(n,r) Bel(n,r—2)
1 (r—1)! B
—i—;xi Z 51 X
Bel(n,r—1)
r—1 4 1 5
= X+ —xi = —xi(1 —x;) +x7,
r r r
_ aojr!t o, r—1 (r=2)! 4
B (¢e;+e;)(x) = Z T gt = NN Z T X
ael(n,r) Bel(n,r—2)
r—1
= , XiXj,

where we have used at several places the multinomial theorem (and the fact that an
empty summation is equal to 0). O

Consider now a quadratic polynomial f = x” Qx € ‘H,.2. By Lemma 2, its Bernstein
approximation on the simplex is given by

1 < 1
Br(H)x) =~ > Qiixi + (1 - ;) fx) Vx €A, (&)
i=1

Theorem 4 For any polynomial f = x” Qx € H, 2 and r > 1, one has
Qmax - f ? - f
ER A

r

r

max{B,(f)(x) = f(0)} =

setting Qmax = Max;e[n] Qii-

Proof Using (5), one obtains that

rB(f)(x) =D Qiixi + (r — 1) f(x)
i=1
= max ; Qiixi +rf (x) — min f(x)

=max Qi; — f +rf(x)
<f-f+rfx),

A
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where in the last inequality we have used the fact that max; Q;; < f, since Q;; =
f(ei) < f fori € [n]. This gives the two right-most inequalities in the theorem. O

Combining Theorem 4 with Lemma 1, we obtain the following corollary, which gives
the PTAS result by Bomze and de Klerk [3, Theorem 3.2].

Corollary 1 For any polynomial f = xT Qx € Hy» and r > 1, one has

fA(n,r)_iS Qmax_i = f_i
r r

We note that the proof given here is completely elementary and much simpler than
the original one in [3]. Our proof is, however, closely related to another proof by
Nesterov [16], we will give the precise relation in Sect. 6.

Example 2 Consider the quadratic polynomial f = >/, xi2 € Hu 2. As fis convex,
itis easy to check that f = % (attained at x = %e) and f = 1 (attained at any standard
unit vector).

For the computation of fA(,,,), it is convenient to write » as r = kn + s, where
k> 0and 0 <s < n. Then we have

1 1 s(n—ys)

=t
famr i,

which is attained at any point x € A(n, r) having n — s coordinates equal to If and s

coordinates equal to kril To see this, pick a minimizer x € A(n, r). First we claim

that x; — x; < % for any i # j € [n]. Indeed, assume (say) that xo — x; > % Then

define the new point x’ € A(n,r) by x| = x| + %,xé =X — } and x/ = x; for
all i # 1,2 and observe that f(x") < f(x), which contradicts the optimality of x.

Therefore, the coordinates of x can take at most two possible values %, b1 for some

0 < h <r — 1 and itis easy to see these two values belong to {l;‘, kril

obtain that

}. Hence we

1 s(n—ys) famn — f _ is(n —5)

— = = d — — =
famn = f 2 an f—f r2 n—1

We observe that this latter ratio might be in the order % thus matching the upper bound
in Corollary 1 in terms of the dependence of the error bound on r. For instance, for
r = 37” (i.e., k = 1,s = 5), we have that

1 —
famrn — f = m(f - . (6)
Moreover, we have B, (f)(x) = % + (1 — %)f(x), so that
1 —
min B, (f)(x) — f = max{B.(f)(x) — f(x)} = =(f = /).
xXeA, XEA, r
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PTAS for fixed-degree polynomial optimization over the simplex 441

Hence, equality holds throughout in the inequalities of Theorem 4, which shows that
the upper bound is tight on this example.

By Example 2, there does not exist any € > 0 such that, for any quadratic form f,

foon—f = (F=1) wr=1,

and thus the error bound in Corollary 1 is tight in terms of its dependence on r. On
the other hand, one may easily show that, for the polynomial f in Example 2,

N fA(nr) i 2
or(f) = Ti§4 =0(/r").

Thus, lim supr_)oo(rz,or( f)) < oo, i.e., the asymptotic convergence rate of the

sequence {p, (f)} for the example is O(1/r2). It turns out that this will be the case
also for the other polynomials considered in Examples 3, 4 and 5.

3 PTAS for cubic polynomial optimization over the simplex

Using similar arguments as for Lemma 2, one can compute the Bernstein approxima-
tions of the monomials of degree three. Namely, for distinct i, j, k € [n]and x € A,

1 i e
Br(¢3ei)(x) = r_2xi 4 3(rr2 )xzz n (r )(l’ ) 13,

r2
—1 —D(r -2
B @rerse)0) = P ¢ LD
—1 -2
Br(¢ei+ej+ek)(x) = %xm/‘xk.

We show the following result.

Theorem S For any polynomial f € H, 3 andr > 2, one has

4
)ICIéZX{Br(f)(X) S} = (— - —) (f — )

Proof Consider a cubic polynomial f € H, 3 of the form

f= Zsz+ > (fijxix?‘i‘gijxizxj)‘i‘ > fukkixix

I<i<j<n I<i<j<k<n

Applying the above description for the Bernstein approximation of degree 3 monomi-
als, the Bernstein approximation of f at any x € A,, reads
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442 E. de Klerk et al.

r—10@r -2
—

B, (f)(x) = J(x)

] n n
+- S fxi+ =D D3fixF+ D (fij +gipxixg | |- D
i=1 i=1 i<j
Evaluating f at e; and at (e; + e;)/2 yields, respectively, the relations:
f<fi<T ®)
fi+ fi+ fij + gij < 8f. )
Using (9) and the fact that >/, x; = 1, one can obtain
n
D (fijteipxing < D BF—fi—fxix; =8F > xixj— > fixi(1—x;). (10)
i<j i<j i<j i=1
Combining (7) and (10), one obtains that, for any x € A,

P2B(f)(x) = (r = D(r =2 f () + D fixi

i=1

=D [ D3fix + D (fij + gijxix;

i=1 i<j

=r-Dlr—=2)fkx

—r =)D fixi+ =D D 4fix? +8F D> xix;
i=1 i=1

i<j

We now use (8) to bound the two inner summations as follows:

=D fixi=—f> xi=—f and D Afix] +8f > xix;

i=1 i<j

This implies:
PPB(f)(xX) — f() < =Br =2 f —(r =2 f +4¢ — D f =40 — D(f - f).
which concludes the proof. O

Combining Theorem 5 with Lemma 1, we obtain the following error bound.
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Corollary 2 For any polynomial f € H, 3 andr > 2, one has
4 4\ —
fA(n,r) _if (; - I‘_2) f _i)

This result is a bit stronger tl’Eln the result by de Klerk et al. [11, Theorem 3.3], which
states that fag.r — f < 2(f — f).

Example 3 Consider the cubic polynomial f = xf + xg € H2,3. One can check that

f=Lf=1

1/4 if riseven,

facr = {

T+ = if risodd.
Moreover, one can check that B, (f)(x) = 1+ (% — 3) x1x2 and minyeq, B, (f)(x) =

% + %. Hence, for any integer r > 2, one has strict inequality minyeca, B, (f)(x) >
fa@,r)- Moreover, for r > 2,

3 1 —
min B,(f)(x) — f = max(B,(f)(x) = f()} = — = ~(F = )
x€As x€As 4r r
4 4\ —
< (———2)(f—£).
ror

On the other hand, for odd r, the range fa¢, ) — i is equal to % = %2(? — i) and

thus grows proportionally to riz

4 PTAS for square-free polynomial optimization over the simplex

Here we consider square-free (aka multilinear) polynomials, involving only mono-
mials x/ for I C [n]. The Bernstein approximation of the square-free monomial
¢e, (x) := x!, with d = ||, is given by

I d —d)!
B ($e)x) = > (:—dr—x“ > 4 - ! o

ol r
ael(n,r) ael(n,r—d)

ri r—d ri
1 E 1
= —d)C Xi = —dX
r " r
1

for x € A,. Recall that, for an integer r > 1, rd=rr—=1)...r —d + 1) and
observe that r¢ = 0 if » < d. Hence the Bernstein approximation of the square-free
polynomial f = "1, 11=a J1%" satisfies

rd
Br(f)(x) = "7 f(x) ¥x €A,
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which implies the following identities:

d
min B, (f)(x) — f = max{B,(f)(x) — f(x)} = — (1 - r—d) foooan
xeA, xXeA, r

Theorem 6 For any square-free polynomial f € Hy, 4 andr > 1, one has

d

max (B, (f)(x) = f(x)} < (1 - r—) (F—f) Vxe A,

Proof WE use (11). For degree d = 1 the result is clear and, for d > 2, we use the
fact that f > O since f(e;) = Oforanyi € [n]. O

Combining with Lemma 1 we obtain the following error bound.
Corollary 3 For any square-free polynomial f € Hy 4 and r > 1, one has

d

famrn — f = (1 - —) f = .

This result was first shown by Nesterov [16, Theorem 2] (see also De Klerk, Laurent,
and Parrilo [11, Remark 3.4]). In fact, our proof is again closely related to the one by
Nesterov; see Section 6 for the details.

Example 4 Consider the square-free polynomial f = —xjxa. Then, B, (f )(x) =
— =L x1x, and one can check that f = 0, S = —p-andmingea, By (f)(x) = —3 5.
Moreover,

if riseven,

Bl— =

facr =
@n +4L if risodd

Hence, for any integer r > 2, one has strict inequality: minye A, B, (f )(x) > fA(,, -

Moreover, as minyea, By (f)(x) — f = maxyea, {B,(f)(x) — f(x)} = 4r (f -
/), the upper bound from Theorem 6 is tight on this example. On the other hand,

faen — = # = rlz(? — [f) for odd r, and thus the range fa@,r) — f grows
proportionally to -5
r

5 PTAS for general polynomial optimization over the simplex
In this section we deal with the minimization of an arbitrary polynomial f € H, 4.

In order to be able to bound the minimum of B, (f) over A, we need an explicit
description of the Bernstein approximation of f.
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PTAS for fixed-degree polynomial optimization over the simplex 445

5.1 Bernstein approximation over the simplex of an arbitrary monomial

Here we work out an explicit description of the Bernstein approximation of arbitrary
monomials ¢g(x) = xP (B € I(n,d)). The key ingredient is to express it in terms of
the moments of the multinomial distribution.

Fix x = (x1,...,x,) € A, and consider the multinomial distribution with n
categories and r independent trials, where the probability for the i-th category is given
by x;. Then, given o € I(n, r), the probability of drawing «; times the i-th category
for each i € [n] is equal to ;—!!x“. Therefore, for 8 € N”, the S-th moment of this
multinomial distribution is given by

r
<n o Z “ﬁ_x

ael (n,r)

Comparing with the definition of the Bernstein approximation of ¢g(x) = x# we find

the identity
a\B r! 1
B (¢p)(x) = E (—) —xﬁ=mm/§n,r>'

r o!
ael(n,r)

Combining [9, relation (34.18)] and [9, relation (35.5)], we can obtain an explicit
formula for the moments mﬁ of the multinomial distribution in terms of the Stirling
numbers of the second k1nd Recall that, for integers n, k € N, the Stirling number of
the second kind S(n, k) counts the number of ways of partitioning a set of n objects
into k nonempty subsets. Thus S(n,k) = 0if k > n,S(n,0) = 0ifn > 1, and
S(0, 0) = 1 by convention.

Theorem 7 For B € N", one has
n
mhy = > e T s en,
aeNta<f i=1
where S(Bi, a;) are Stirling numbers of the second kind.

Therefore, we can deduce the explicit formula of the Bernstein approximation for any
monomial.

Corollary 4 For any monomial ¢g(x) = xP, one has
] n
B@p) () = > rE [] S i) Vxea,
aeN"a<p i=1

For completeness, we will give a self-contained proof for Corollary 4 in the
“Appendix”.
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5.2 Error bound analysis

We show the following error bound for the Bernstein approximation of order r of an
arbitrary polynomial on the simplex.

Theorem 8 For any polynomial f € Hy 4 andr > 1, one has

!
IMMMA&UXﬂ—f@HS(—ﬂ)QdmwMZ ﬂggwm%)

= (1-2) (4 Na T - p.

For the proof we will need two auxiliary results about the Stirling numbers of the
second kind. The first result is implied by [13, relation (3.2)], and we therefore only
sketch the proof.

Lemma 3 For positive integers d and r > 1, one has

d—1

> kS k) =r —rd,

k=1

Proof The proof is by induction on d, and using relation (20) (in the “Appendix” to
this paper) for the induction step. O

The second result gives an alternative expression for Stirling numbers of the second
kind. We provide a full proof, since we could not find this result in the literature.

Lemmad4 Giveno € I(n, k) andd > k, one has

S(d. k) = 'jZ ﬁﬂﬂmm (12)

pel(n,d) i=1

Proof For integers d, k > 0, let Sy x denote the number of surjective maps from a d-
elements set to a k-elements set. It is not difficult to see the following relation between
Sa.x and S(d, k):

Sax = kIS, k).

Indeed, let B = [d] and A = [k]. In order to choose a surjective map f from B to A
one needs to select the pre-image B; = f ~1(i) € B for each element i € [k]. So to
define a surjective map f, one first selects a partition of B into k non-empty subsets
By, ..., Bx, which can be done in S(d, k) ways. As any permutation of the B{s gives
rise to a distinct surjective map, there are k!S(d, k) surjective maps from [d] to [k].
Now, the identity (12) about the Stirling numbers S(d, k) can be equivalently refor-
mulated as the following identity about the numbers S, : For any « € I (n, k),

Sak = Z H Bi i -

ﬁeI(n,d) i=1
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Again set B = [d] and A = [k]. Say, o has p non-zero coordinates, i.e., oy, ..., o) >
land oy + - - -+ = k. Fix a partition of A = [k] into p subsets Ay, ..., A, where
|A;| = «; fori € [p]. Then, a surjection f from B to A defines a surjection from

B; = f_l(A,') to A; foreachi e [p]. Setting B; = |B;|, we have By +--- + B, =d
since the B/s partition B. Hence one can count the number of surjections from B to
A as follows.

First, select B1, ..., Bp > 1 suchthat 81 +- - -+ B, = d. Then split the d elements
of B into an ordered sequence of p disjoint subsets By, ..., B, where |B;| = g; for
i € [p]; there are % ways of doing so. Once By, ..., B, are selected, there are Sg, o,

possible surjections from B; to A; for each i € [p] and thus a total of Hle Sg; e
possibilities. Therefore, we get that the total number of surjections from B to A is
equal ©0 X gc; () a) % [17_, Sg;.a;» which shows the result. o

We are now ready to prove Theorem 8.
Proof (of Theorem 8) Consider a polynomial f = Zﬁe [(n.d) fﬁx‘6 € Hy,qg and

x € A,. Applying Corollary 4, we can write the Bernstein approximation of f at
x € A, as follows:

1
B(Nw=— > fp 2, “st,,a,
Bel(n,d) a:0<a<p
Therefore,
n
FB(NH®) =rif+ D fp D ]S e,
Bel(n,d) a:0<a=<p,a#p i
and thus

BN —f) === e+ > 5 > [ S e

Bel(n,d) a:0<a<p,a#p i=1

Using (4), we have f(x) > mingej,q) f,g an ! and fﬂd_: < maxges(n,d) f ’T’ which
permits to derive the following inequality:

!

rd (B, (f)(x) — f(x)) < —(r? ‘Vd),g;}‘éfd)fﬂa

B! d! o ol T
tomax fro | D5 2 «rE[s@ian | a3

pel(n,d) "~ a:0<a<p,a#p i=1

o
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It now suffices to upper bound the right handside of the inequality (13) and to show
that the inner summation o is equal to r¢ — r<. Indeed,

o= Z % Z x“rMHS(ﬂi,ai)

Bel(n,d) " a:0<a<p,a#p i=1
_ o, la| d! -
=2« >, mllste
aeN? Bel(n,d):B>a,B#a i=1
— alof
Z >« > ﬂ,stl,al
k=1 ael(n,k) Bel(n,d).f>a
= Zr* Z ( S, k)) [using Lemma 4]
= ael (n,k)

- ka1
= Z r&S(d, k) (Z xi) = Z rKS(d, k) = rd — e, [using Lemma 3]
k=1 i k=1

Using this identity for the summation o in the inequality (13) we obtain
¢ (min B (f)(x) = f) < r¥ max (B, (f)(x) = f(x))
xeA, - xeA,

|
<l p! A
== (ﬂel(n d) fﬁ ﬂg(lﬂd) fﬂd!

By combining with Theorem 3 we obtain the claimed inequalities of Theorem 8 and
this concludes the proof. O

Combining Theorem 8 with Lemma 1, we obtain the following error bound, which
was first shown in [11, Theorem 1.3].

Corollary 5 For any polynomial f € H, 4 andr > 1, one has

4\ (2d — 1 —
fA(n,r) _i = (1 - :_d) ( d )dd(f _i)

Example 5 We consider here the problem of minimizing the polynomial f =
Do X x?(n > 2) over the simplex for any degree d > 2, thus extending the case
d = 2 considered in Example 2 and the case d = 3,n = 2 considered in Example 3.
As f is convex on R”} it follows that f=1and /= d I-

We now compute the minimum over the regular grld A(n, r). As in Example 2 set
r =kn + s where k, s € N withs < n — 1. We show that f(,,,) is attained at any

point x having s components equal to k'H and n — s components equal to ];c so that
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k+1\¢ k\¢
fA(n,r) =S (_+ ) + (n — S) (—) .
r r

For this pick a minimizer x of f over A(n, r) and it suffices to show that x; —x; < % for
alli, j € [n]. If (say) xo —x1 > } then we claim that f'(x; + %, Xy — %, X3, Xp) <
f(x1,x2,x3,...,X,), which contradicts the minimality assumption on x. One can
see the above claim as follows: set 0 = 1 — >"7_; x;, consider the function ¢ () =
4+ (o — t)d for ¢ satisfying 0 <t < %(o — %), and verify (using elementary calculus)
that ¢ (t + %) < ¢(t) for any such ¢. Therefore, we have

_ K\ k+1 d n
oo (5 2
(O

r i’ld r nd
n—s s\d s s—n d
(00 ) (05 )

d i—1 igi—1
_s(n—s) d\(n—35)""+(=1)'s
s (=t e

Il
~~
S
|
5
N

Using the fact that s, n — s < n, for any r > n we can bound the above summation as

follows:
=2 :

1

d

d )il o 1yigim] ;
S () SOl

i=2 i=

2 N2, 29FIn
<—< ) 2¢ = .
“n\r r2

Combining with the bound s(n — s) < ﬁ, we deduce that

I’l2 1 2d+ln 2d—1
Jawn =L = F a3 = T
Therefore,
fanr — f _ 201 =l pdel 2 - 24
?—f — pd=-3p2pd-1 _ 17 2 pd-1_1 = ;2
foranyr >n>2 and d > 3. (14)
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Hence we see that for any degree d > 3 the ratio is in the order %2 Recall that for
degree d = 2 it was observed in Example 2 that it can be in the order % for certain
values of r (e.g. forr = 37").

6 Concluding remarks

Nesterov [16] proposed an alternative probabilistic argument for estimating the qual-
ity of the bounds fa(, . He considered a random walk on the simplex A,, which
generates a sequence of random points x) € A(n,r)(r > 1). Thus the expected
value E(f(x")) of the evaluation of a polynomial f € H,.q at x ) satisfies:

famn < E(f(x)).

Nesterov’s approach goes as follows. Let x € A, and let ¢ be a discrete random vari-
able taking values in {1, ..., n} distributed according to the multinomial distribution
with n categories and where the probability of the i-th category is given by x;. That
is,

Prob(¢ =i)=x; (i =1,...,n). (15)

Consider the random process:
yO =0eRr, y =,0-D +e, (r>=1

where ¢, are independent random variables distributed according to (15). In other
words, y) equals y”~1 + ¢; with probability x;. Finally, define

1
xD =y eAm,r) r=1).
r

For a given « € I (n, r), the probability of the event y") = « is given by

r!
Prob (y(r) = a) = —x%,
ol

by the properties of the multinomial distribution. Thus one also has Prob(x(") =
a/r) = %x"‘, and it immediately follows that

|
E(fa) = X Proba® =a/nf@/n= Y Taf (%) =B(Hw.

ael(n,r) ael(n,r)

In this sense, the approach of our paper using Bernstein approximation is equivalent
to the analysis of Nesterov [16] (although the equivalence is not obvious a priori).

On the other hand, in [16] the link with Bernstein approximation is not made, and
the author calculated the values E (f (x")) from first principles for polynomials up to
degree four and for square-free polynomials. Based on this Nesterov [ 16] gave the error
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bounds from Theorems 4 and 6 for the quadratic and square-free cases. However he
did not consider the general case. Thus the analysis in this paper completes the analysis
in [16] by placing it in the well-studied framework of Bernstein approximation and
clarifying the link to the multinomial distribution.

We conclude with a general comment regarding a further interpretation of the upper
bound B, (f)(x) (where x € A,)for the minimum fx(,, ) over the regular grid, within
the general framework introduced by Lasserre [14] based on reformulating polynomial
optimization problems as optimization problems over measures. A basic, fundamental
idea of Lasserre [14] to compute the minimum of a polynomial f over a compact set
K C R" is to reformulate the problem as a minimization problem over the set M (K)
of (Borel) probability measures on the set K (We assume K compact for simplicity
but Lasserre’s idea works for K closed). Namely,

min f(x) = min FE ,
xeK f() neM(K) M(f)

setting E,(f) = fK f(x)u(dx). The above identity is simple. As f(x) > min,eg
f(x) for all x € K, one can integrate both sides with respect to any measure
u € M(K), which gives the inequality minycg f(x)<min,ecaq(x) Eu(f). For the
converse inequality, let u be the Dirac measure at a global minimizer x of f over K,
so that E, (f) = min,cg f(x).

Applying this idea to polynomial minimization over the regular grid A(n, r), one
has

= min E .
fA(n,r) peM(A(nr)) pt(f)

Thus in order to upper bound fa(, ) it suffices to choose a suitable probability measure
on the regular grid A(n, r) and, according to our discussion above, this is precisely
what the bound B, (f)(x) boils down to.

Indeed, by considering the multinomial distribution with n categories and with
probability x; for the i-th category, after  independent trials we get a probability
distribution over / (n, r) where a € I(n, r) is picked with probability (;—!,x“. This in
turn gives a probability distribution , on A(n, r) = %I (n, r) where  is picked with
the same probablity gT!!x"‘. Now, as was shown above, E,, (f) = B,(f)(x) is thus an
upper bound on fa, ).

A final comment concerns the asymptotic convergence rate of the sequence

fA(n,r)_f
(f) = = 12,
pr(f F-f r

for a given polynomial f € H, 4. In all the examples presented in this paper, one
has p,(f) = O(1/r?); see Examples 2, 3, 4 and 5. It remains an open problem to
determine the asymptotic convergence rate in general.
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Appendix: Proof of Theorem 7

In this Appendix, we give a self-contained proof for Theorem 7, which provides
an explicit description of the moments of the multinomial distribution in terms of the
Stirling numbers of the second kind (and as a direct application the explicit formulation
for the Bernstein approximation on the simplex from Corollary 4).

Given x € A,, we consider the multinomial distribution with n categories and r
independent trials, where the probability of drawing the i-th category is given by x;.
Hence, given o € I (n, r) the probability of drawing «; times the i-th category for
eachi € [n]isequal to ; x and, for any € N", the 8-th moment of the multinomial
distribution is given by

r!
m/(gn’r) = Z af = x. (16)

ael(n,r)

Our objective is to show the following reformulaton of the 8-th moment in terms of
the Stirling numbers of the second kind:

mh= > e T s an. (17)

aeN":a<f i=1

Our proofis elementary in the sense that we will obtain the moments of the multinomial
distribution using its moment generating function. One of the ingredients which we
will use is the fact that the identity (17) holds for the case n = 2 of the binomial
distribution when 8 € N? is of the form 8 = (81, 0). Namely, the following identity
is shown in [13] (see Theorem 2.2 and relation (3.1) there).

Lemma 5 [13] Given 81 € Nand x1 € R such that 0 < x; < 1, one has
,0
0 = af ( ) ) = Z P S (B ).
a1=0 a1=0
This implies that the identity (17) holds for the moments of the multinomial distribution
when the order 8 has a single non-zero coordinate, i.e., B is of the form § = B;e; with
,3,' e N.
Corollary 6 Given B; € Nand x € A, one has

nft = 3° s i .

;=0
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Proof By (16), we have

i Bie) _ B ey (r—a)! &
My = Z “ Z v(r_a)vl Z ! *

ael(n,r) ael(n—1,r—a;)
r ra r r
— Bi — Bi Y] — )
> (] ) So) =Xt (]
;=0 JFEi ;=0
which is equal toz o7 %ixS(B;, ;) by Lemma 5. ]

In order to determine the moments of the multinomial distribution we use its moment
generating function

n r
teR" > ML) = (inet") .
i=1

Then, for 8 € N, the 8-th moment of the multinomial distribution is equal to the B-th
derivative of the moment generating function evaluated at t = 0. Namely,

Bl M (¢
mhy = g (8)
’ ary .. At |,
By Corollary 6 we know that, for any 8; € N,
(Biei) aﬂ[M;(t) & o i
o = T = D S(Bi ai)rixd. (19)
i t=0 ;=0

Next we show an analogue of the above relation (19) for the evaluation of the S;e;-th
derivative of the moment generating function at any point ¢ € R".

Lemma 6 Forx € A,, B; € Nandt € R", one has

Bi
= D S(Bi, ) ria e M (1),

a;=0

3P M (1)
a:[’f

For the proof we will use the following recursive relation for the Stirling numbers of
the second kind.

Lemma 7 For any integers B > 0 and o > 1, one has

SB+1,a)=SB.a—1)+aSB, a). (20)
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Proof This well known fact can be easily checked as follows. By definition, S(8+1, o)
counts the number of ways of partitioning the set {1, ..., 8, 8 + 1} into & nonempty
subsets. Considering the last element 8 + 1, one can either put it in a singleton subset
(so that there are S(B, o — 1) such partitions), or partition {1, . .., 8} into & nonempty
subsets and then assign the last element 8+ 1 to one of them (so that there are S (8, )
such partitions). This shows the result. O

Proof (of Lemma 6) To simplify notation we set M" = M (t). We show the result
using induction on B; > 0. The result holds clearly for ; = 0 and also for ; = 1 in
which case we have oM’

dt;
We now assume that the result holds for 8; and we show that it also holds for g8; + 1.
For this, using the induction assumption, we obtain

=rx;ei M. 2D

gty 9 fim" 9

Bi
—_— = = — S(Bi, ai)rix et %
bt an g By O[Z‘;) (i )=
i i =

Bi
-0
E S(Bi, oi)reix o (e™ifi M7, (22)
i

;=0

Now, using (21), we can compute the last term as follows:

o : P D)t A g r—ci—
a(eot,t, Mr—oz,) — aiea,t, M (r— Oli)xie(oz,+1)tl M 1.
i

Plugging this into relation (22), we deduce

aﬁ;Jrer Bi o o
AT = 2 S (B st T
i ;=0
Bi
+ Z S(Bi, Oti)r—"”drl)cf"'*'lez(""””)”'M’_"”_1
;=0
Bi Bi+1 o
= Z @i S(Bi, ai)réix; et M"Y 4 Z S(Bi, o — l)ra—"x;x"e"‘i"’Mr‘“i
;=0 aj=1
Bi
= D (@SB i) + S(Bi, i — 1))rixf el pre
GW=0 =§(pi+1.a) by 20)
+rﬁi+1xl{3i+1e(ﬂ,—+l)ti MrPi—1
Bi+1
= Z SBi +1, oti)rﬂxf”e“"’er_o‘",
;=0
which concludes the proof. O
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We now extend the result of Lemma 6 to an arbitrary derivative of the moment gener-
ating function.

Theorem 9 Foranyx € A,, € N" and t € R", one has

1B Ag7 .
0TM (@) > rmx“M;_la(l)(HeaitiS(,Biaai))~

B1 n
oty ... 00, weNTw<p il

Proof We show the result using induction on the size k of the support of B, i.e.,
k =|{i € [n] : Bi # 0}]. The result holds clearly for k = 0 and, for k = 1, the result
holds by Lemma 6. We now assume that the result holds for k and we show that it also
holds for k + 1. For this, consider the sequences 8’ = (B1, ..., Br, Bk+1,0,...,0)
and 8 = (B1,..., B 0,0,...,0) € N*, where By, ..., Bxr+1 > 1. By the induction
assumption we know that

NG
ol ar -

> rlelgeprlel (H el S (B, Oti)), (23)

0<a<p i=1

setting again M" = M (¢) for simplicity. Using (23), we obtain

A mr 9P lBlpgr
al .. at,ffjl - atk_k;l' ol orf
aﬁkﬂ n
== ‘0{| o V—|Ol| o;ti . .
a g Pr1 Z r=x"M (Hé‘ S(Bi, az)) .24
k+1 0<a<p i=1

Note that ax1 = 0 since axq1 < Brs1 and Bry1 = 0. Hence, M” 1%l is the only term
containing the variable #;1 and thus (24) implies

PCAY Y 9P+ pgr—lel
|D‘| o ol
at{h ] atﬁkﬂ Z = (He S(Bi, i) ) atﬂkﬂ ’ (25)

k+1 O0<a<p k+1

We now use Lemma 6 to compute the last term:

- Br+1
9Br+1 pgr—lel 0 Clal—
A = 2 S G — Bl ety 26)
k+1 Or+1=0
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Plugging (26) into (25) we obtain

Br+1

dlﬂ ‘Mr O Ok+1 —lal—
B A - Z el Z SBra1 O ) — laDEELy Ok+1lk1 pyr—lel =kt
o1y .04 O<esp Or+1=0
n
[ e s i)
i=1
= z z |1 +0k+1 ater 1641 S(Bip1, Ol 1kt pgr = (€ +0kt1)
O<a=pbg41=0
n
[ e s, i)
i=1
/ / / n /
= Z el =] eaitiS(ﬂl{,al{) ,
0<a'<p’ i=1
after setting o’ = o + eg4160k+1. This concludes the proof of Theorem 9. O
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