Theorem 3 (PNG Finds Local Optimum). Under Assump-
tionll, we have

If 0; & P. is a fixed point of the algorithm, that is, dd—eg —

—vy = 0, and F', £ are convex in a neighborhood 0;, then
0; is a local minimum of F' in the Pareto closure {0,}, that

is, there exists a neighborhood of 0, in which there exists no
point 0" such that F'(0') < F'(0;) and £(0") < £(0,).

If 0, € P., we have v, = VF(60;), and hence a fixed point
with dd—eg = —v; = 0 is an unconstrained local minimum of
F' when F' is locally convex on 6;.




