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Abstract

In this paper, we propose a full-Newton step infeasible interior-point algorithm (IPA)
for solving linear optimization problems based on a new kernel function (KF). The
latter belongs to the newly introduced hyperbolic type (Guerdouh et al. in An effi-
cient primal-dual interior point algorithm for linear optimization problems based on
a novel parameterized kernel function with a hyperbolic barrier term, 2021; Touil and
Chikouche in Acta Math Appl Sin Engl Ser 38:44—67, 2022; Touil and Chikouche
in Filomat 34:3957-3969, 2020). Unlike feasible IPAs, our algorithm doesn’t require
a feasible starting point. In each iteration, the new feasibility search directions are
computed using the newly introduced hyperbolic KF whereas the centering search
directions are obtained using the classical KF. A simple analysis for the primal-dual
infeasible interior-point method (IIPM) based on the new KF shows that the iteration
bound of the algorithm matches the currently best iteration bound for [IPMs. We con-
solidate these theoretical results by performing some numerical experiments in which
we compare our algorithm with the famous SeDuMi solver. To our knowledge, this is
the first full-Newton step IIPM based on a KF with a hyperbolic barrier term.
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1 Introduction

Linear optimization (LO) problem has increasingly been addressed in the literature,
both from the theoretical and computational points of view. This model has been
widely applied to modelize different problems in various areas such as economics,
engineering and operations research.

The first modelisation of an economic problem in the form of a LO problem was
made by the Russian mathematician Kantorovich (1939, [3]) and the general formu-
lation was given later by the American mathematician G.B. Dantzig in his work [1].

In this paper, we study linear program in primal-dual standard form

(P)minc’ x s.t. Ax =b, x >0,

(D)mabey s.t. ATy +s=c, s>0,

with A € R™*" x,s,c € R" and b, y € R™.

Several methods are used to find an optimal solution for this pair of problems.
Interior-point methods (IPMs) are among the most popular methods. IPMs were first
developed by Karmarkar [4] for LO. These methods are based on using Newton’s
method in a careful and controlled manner.

Initially, IPAs that required a feasible starting point were studied [7, 13]. However,
the feasible initial point is not given in general. Lustig [10] proposed a solution to
this when he introduced the first infeasible-start algorithm. His approach was further
improved in the predictor-corrector algorithm of Mehrotra [12]. After that, Roos [16]
introduced a new infeasible IPA, which uses only full-Newton steps. Some extensions
on LO were carried out by Liu and Sun [8], Liu et al. [9] and Mansouri and Roos [11].

Salahi et al. [18] presented a new IIPM for LO based on a specific self-regular KF.
Recently, Kheirfam and Haghighi [5, 6] and Moslemi and Kheirfam [14] discussed the
complexity of trigonometric proximity based IIPMs for different types of problems.

An alternative method to determine new search directions was introduced by Rigd
and Darvay [15] where they presented a new method based on an algebraic equivalent
transformation on the centering equation of the system which characterizes the central
path.

In this paper, our main contribution is an infeasible-start [IPM for LO that builds
on the works of Roos [16] and Kheirfam and Haghighi [5, 6]. The algorithm avoids a
big-M or a two-phase approach. Furthermore, under general conditions we guarantee
that our algorithm will converge to an optimal solution.

We present some notations used throughout the paper. || - ||, || - |1 and || - ||oo
denotes the Euclidean norm, the 1-norm and the infinity norm respectively. R’, and
R’ | denote the nonnegative and the positive orthants respectively. For given vectors
x,s € R", X = diag(x) denotes the n x n diagonal matrix whose diagonal entries
are the components of x, and the vector xs indicate the component-wise product of x
and s.

The remainder of this paper is organized as follows: In the next section we recall
the basics of [IPMs. The complexity has been analyzed in Sect. 3. Our computational
experiments are presented in Sect. 4. Finally, we give the conclusion in the last section.
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2 Preliminaries

In this section, we briefly describe the basics of IIPMs for LO. We outline some
concepts and basic tools required in [IPMs such as starting point, perturbed problem,
central path and proximity measure quantity. We start by recalling the standard LO
problem

minc’ x
(P)3{ Ax = b,
x >0,

and its dual problem

max b’y
D)y ATy +s5=c,
s >0,

where A € R™*" with rank(A) = m < n, ¢ € R" and b € R™ are given. Unlike
feasible IPMs, in IIPMs, a triple (x, y, s) is called an € — solution of (P) and (D) if
the norms of the residual vectors r, = b — Ax and r. = ¢ — ATy — s do not exceed
¢, and also xTs < e.

Following the basics of IIPMs, we choose x% > 0and s® > 0 such that x%s° = uoe
for some positive number uo, while r,° and .0 denote the initial residual vectors. In
this work, we assume that

=5t =ge, =0 u =48 S
with 1 the initial duality gap and £ satisfies the following inequality
lx* + %o <&, for some optimal solution (x*, y*, s*) of (P) and (D).

For any v with 0 < v < 1, we consider the perturbed problem pair (P,) and (D,)
min(c — vr9)Tx
(P){ Ax =b —vrp0,
x>0,
max(b — vrbO)Ty
(D) { ATy +s=c—vrl,
s > 0.

Note that if v = 1 then (P,) and (D, ) satisfy the interior-point condition (IPC), i.e.,
(P,) has a feasible solution x > 0 and (D,) has a solution (y, s) with s > 0. This
implies that the triple (x, y, s) = (x, yo, 59 yields a strictly feasible solution of the
pair of problems (P,) and (D,).
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Theorem 2.1 (Lemma 3.1 in [16]) The original problems (P) and (D) are feasible if
and only if for each v satisfying 0 < v < 1 the perturbed problems (P,) and (D,)
satisfy the IPC.

In what follows, we assume that (P) and (D) are feasible. Then Theorem 2.1 implies
that for every 0 < v < 1 the system (2) has a unique solution

b—Ax:vrbO,xZO,
c—ATy—s:vrCO,SZO, )
xs = ue, u>0.

This means that the central path exists and the set of unique solutions {(x (@, v), y(u,
v),s(u, v)) 1w >0, 0 <v < 1} forms the central path with (x (i, v), y(u, v), s(u,
v)) the p—centers of (P,) and (D,) and u = vul. Furthermore, we denote
(x(u, v), y(u, v), s(, v)) = (x(v), y(v), s(v)) for simplicity purposes.

Now, we would like to compute an approximate solution of (2). Let (x, y,s) be a
positive feasible triple of (2) and > 0. A direct application of Newton’s method
produces the following system for the search direction (Ax, Ay, As)

AAx =0,
ATAy + As =0, 3)
SAX + xAs = pe — xs.

Following this centrality step, the new point (x™, y™, sT) is then computed according
to:

xt=x+Ax, yT =y + Ay, sT =54+ As.

For convenience, we introduce the following scaled vector v and scaled search

directions d, and d;
vA vA
v= 2 4= g =2 @)
" x s

Using these notations, system (3) can be rewritten as follows:

Ad, =0,
ZT% +d, =0, (5)
de +d; =v! —v,

where A = AV-1X, V = diag(v) and X = diag(x). The third equation in (5) is
called the scaled centering equation.
Defining the proximity mesure § as follows:

1
8(x, 53 1) i=8(v) == Euv*‘ — . (©6)
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We use § to measure the distance between an iterate (x, y, s) and the —center of the
perturbed problem pair (P,) and (D,).

We showcase the outline of one iteration of the algorithm. Starting by the ini-
tialization defined in (1), each main iteration consists of a so-called feasibility step, a
w—update and a few centrality steps. The feasibility step provides iterates (x/, y/, s/)
that are strictly feasible for (P,+) and (D,+), withv™ = (1—6)vand 8 €]0, 1[. These
iterates belong to the quadratic convergence region with respect to the u™—center of
(P,+)and (D,+), with u* = 20T, After that, we apply a limited number of centering
steps (at most 5 centering steps). These centering steps produces iterates (x*, y™, s)
that are strictly feasible for (P,+) and (D,+), and such that §(x ™, sT; u™) < 7.

To obtain iterates that are feasible for (P,+) and (D,+), we need to solve the
following system of equations

AN x = Ovrl?,
ATATy + ATs = 0vr?, )
sA x +xATs = e — xs,

to compute the displacements (Afx, Afy, Afs). The feasible new iterates are then
defined by

xf =x+Alx, yf =y+ Afy, s/ =5+ ATs.
Let the scaled search directions d{ and dsf be defined as follows:

d,{:vAfx, dsf vASs
X K

System (7) is then rewritten in the following form

Zd){' =9vr£,
A 4 a] = guusrY, ®)
dl +df =v1-v,

where A = AV~IX, V =diag(v), X = diag(x).
Observe that the right-hand side in the last equation of (8) is equal to minus gradient
of the classical logarithmic scaled barrier (proximity) function

W)=Y e(v),
i=1
where

2 _

t
¢c(t) =

— logt,
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is the so-called KF of the barrier function W (v).
Coming back to system (8), we can convert it to

def =0vr£,

ATATfy +df =6ovvs 10, 9)
dl +af = —vww).

For a different KF, one gets a different search direction. In this context, we consider a
new univariate KF ¢ defined as follows:

21 /' sinh(1)
1

VO=37 7)) 2oy

dy, ¥t > 0. (10)

Based on our KF, let us define a new proximity mesure as follows:

sinh(e) v

f f
d dy | = |IVVY =|z— 11
© £ d; IV¥ @I = 5 Snh() 2 (1)

o(x,sip)=0(@) =

Note that
o) =0& VYY) =0&v=c¢,

o is thus a suitable proximity.
The generic primal-dual I[TPM is summarized in Algorithm 1.

Algorithm 1 : Primal-Dual Infeasible IPA for LO

Input

a threshold parameter 7 > 0;

an accuracy parameter € > 0;

a fixed barrier update parameter 6 €]0, 1[;
an initialization parameter £ > 0.

begin

x:=E&e, y:=0, s:=fe, vi=1;

while max(x7s, ||b — Ax|, lc — ATy —s|) > €
begin

feasibility step :

(x,y,8):=(x,y,8)+ (Afx, Afy, Afs);
u—update:

pr =0 -=0)u;

centering steps:

while §(x, s; n) > 7

(x,y,5) :=(x,y,5) 4+ (Ax, Ay, As);

end while (inner iteration)

end while (outer iteration)

end
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3 Analysis of the algorithm

In this section, we show that the IIPM based on the new KF is well defined. We first
state some technical lemmas that we use in the complexity analysis of the algorithm.
Then, we prove the strict feasibility of the iterates obtained after the feasibility step.
After that, we derive an upper bound for the number of iterations required by the
algorithm to obtain an optimal solution.

3.1 Technical lemmas

For conveniency, we give the first two derivatives of v

Fon L _ sinh(1)

V=3 ) (12)
" _l sinh(1) cosh(7)

=g+ 2 sinh? ()

We can easily verify that i defined in (10) is indeed a KF.
Let § be the proximity defined previously in (6). For simplicity purposes, we put
8(x,s, u) = 8. Then, we can take advantage of the following well-known results.

Lemma3.1 (Lemma 11.60 in [17]) Let p(8) := & + /1 + 82. Then

1
— <v; <p),i=1,...,n.
p@ ~

Lemma3.2 (Lemma T1.51 in [17]) If 6 < 1, then the primal-dual Newton step is
feasible, i.e. xt and st are nonnegative and (x)TsT = nu. Moreover, if§ < 1, then

82
s(xt,stiw <

T /200 =%

A direct consequence of this lemma is the following corollary.
Corollary 3.3 (Corollary 2.3 in [5]) If § < % then 8(xt, st u) < 8% and

k
1 2
S(xt,stiut) < (—) .
g e}

Remark 3.4 Using Corollary 3.3, we conclude that §(x™, s™; u*) < 7 will hold after

1
2 + [log, (log, ;)]

centering steps.
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The following lemma provides an important feature of the hyperbolic cotangent func-
tion that enables us to prove that the new KF is efficient.

Lemma 3.5 One has
tcoth(¢) — 1 >0, VvVt > 0. (13)
Proof Let’s define the function / as follows:
[(t) =tcoth(r) — 1, Vt > 0.

Deriving /, we obtain

I'(t) = coth(t) —

sinh2(r)
__cosh(z) sinh(z) — ¢
N sinh?(¢) '

Recall that
sinh(2¢) = 2 cosh(¢) sinh(¢), Vt € R.

Using this property of the hyperbolic functions, we can rewrite [’ as follows:

sinh(2¢) — 2t

T = = o

Moreover, the Taylor expansion of the hyperbolic sine function implies that
sinh(t) > ¢, Vt > 0.
It follows that the function / is strictly increasing on the interval ]0, 4-0o[. Since

lim I(t) =0and lim [(f) = +oo,
=0t t——+00

we conclude that ¢ coth(z) — 1 > 0, Vr > 0. O

The following lemma plays an important role in the complexity analysis of our
algorithm.

Lemma 3.6 One has

t  sinh(1)

— , Vi > 0. (14)
2 2sinh(¢)

1
<|r—-
t
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Proof 1t’s clear that (14) is satisfied for t = 1. Let g be the function defined for ¢ > 0
as follows:

t sinh(1)

1

—_—_— | — t —_ =
2 2sinh(t) '
1 ¢t sinh(1)

- - — ——— Vi >
t 2 2sinh(z) -

t sinh(1) 1
—+———, Vt <1
2 2sinh(z) ¢t

gt) =

9

For this function, we have

sinh(1) coth(z) 1 1
— |5tz VI >1,
() = 2 sinh(¢) 22
EW=1/1 1\ sinh(l)coth(r)
-+ -)]-— Vi< 1.
22 2 sinh(¢)
An important observation is that lim g(tr) = lim g(t) = —oo and g(1) = 0. So,
t—0+ t—+00

to prove the inequality (14), it suffices to verify that
g >0, Y0<t <1, and g'(t) <0, Vt > 1.

We start by the case r > 1. Since the function ¢ +— sinh(#) is monotonically increasing,
this implies that

» ?(coth(t) —1) =2 h(1)
§0 = 22 T

By deriving 4, and using inequality (13), we can easily prove that 2(¢) < 0, V¢ > 1.
Now, we move to the second case, i.e., t < 1. We rewrite g’ as follows:

2 1 2)sinh?(r) — sinh(1)72 cosh(r)
212 sinh?(z)
t%sinh?(#) + (2 sinh?(r) — sinh(1)7% cosh(r))
212 sinh?(7)
t?sinh?(#) + (2 sinh?(r) — sinh(1) cosh(1)#?)
212 sinh?(z)
t?sinh?(r) + 2 (sinh?(t) — 12)
g 212 sinh2 (1)

(

~

gt =

> 0,

where the inequalities are obtained using the increase of the hyperbolic cosine function
and the fact that sinh(1) cosh(1) < 2. This completes the proof. O

A direct consequence of this lemma is the following result which gives an upper
bound for o in terms of §.
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Lemma 3.7 One has
o(v) <260W).
Proof The proof is a direct consequence of Lemma 3.6 and definitions (11) and (6). O
3.2 Analysis of the feasibility step
In this subsection, we show that after the feasibility step the new iterates are positive

and within the region where the Newton process targeting at 1 —centers of (P,+)
and (D,+) is quadratically convergent, i.e.

Sl shuh) <

Sl -
[\)

with x/, y/ and s/ denote the new iterates generated by the feasibility step such that
the feasibility conditions of (P,+) and (D, +) are satisfied. Using (12) and the third
equation of (9), we have

s . .
el = Sw +dyw +d))

= /VL(v2 + v(d;cf + dgf) + d,‘cfdf)
2 sinh(e) v fof
= —_— — = dy d
H (” v <Zsinh(v) ) T

vZ  vsinh(e) fof
SN L T T 15
“(2+2sinh(v)+’”) =

The next lemma reveals a sufficient condition for the strict feasibility of the feasi-
bility step.

Lemma 3.8 The new iterates (x/, y/, s are strictly feasible if

vZ  wvsinh(e)

£
v e L alal > o. 16
2 T 2sinhw) THEE (16)

Proof We first introduce a step length & € [0, 1]. Then, we define
X =x+aAx, Y =y+aArly, s¥=s+aAls.

Note that fora = 0 (¢ = 1), XV =x (x] = xf) respectively and x99 > 0. Hence,
using notations (4) and inequality (16), we get

x%s% = uv+ ad;[)(v + adszf)
=u <v2 +ocv(d){ +de) +(x2d;dsf>
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5 vsinh(e) v? 2. f 4 f
= - — ady d;
" (” to (2s1nh(v) 2
5 v s1nh(e) v2 v sinh(e)
>pulv+a - = -
2 s1nh(v) 2 2 sinh(v)
v2
2

- <v2+avsmh(e) B B 2£ B 2vsinh(e)>

2~ % 2sinh(v)

2 sinh(v)
( ,  wusinh(e) v v? 2vs1nh(e)>
>puflv+o—"7-"—"—-0——a— —o"—/———
2 sinh(v) 2 2 2 sinh(v)
= ((1 ot ta(l — a)m> .
2 sinh(v)
. _ 5 _ v sinh(e) . v sinh(e)
Obviously <(1 a)ve + a(l Ol)—2 'nh(v)) >0 —h(v) >0, Vv > 0.

Thus, for every @ € [0, 1], x*s* > 0 which implies that none of the components of

x® and s vanishes. Taking « = 1, we obtain x/ > 0 and s/ > 0. This completes the

proof. O

In the sequel, we denote

1
® = (@1, ... wy)||, where w; = 5\/|d£|2 +1di 12,

and

sl
wt

1
sl sty =80h) = En(vf)—l — v/, where v/ =

Remark 3.9 Using the previous notations, it follows that

didl| < 2(|azx,| +1d] 2 )=2wi2§2w2, i=1,....n.

The following lemma gives an upper bound for the proximity function after the feasi-
bility step.

Lemma3.10 If & + Y50 4 g af > 0, then

0./n + 48p(8) + 2w?
\/ (1—6) ( L —28p0) - 2w2)

sl <

Proof Definition (6) implies that

lle — 2. (17)

sy = %n(vf)*‘ —of| <

2vfnin
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Using (15) and Remark 3.9, we get

1 v v sinh(e)
— Y =—— |0 —0e— — — ——Z —alal
le — (/)7 1o ( )e > " 2simh) D
1 5 v sinh(e) .
= — -0 —— —— ) —d;d
e e+v(2 2sinh(v)) s
1 4 v sinh(e) fof
= —v)—0 —— —— ) —djd
e |t TV e+”<2 2sinh(v) )~ P
1 _ v sinh(e) 2
<— - 0 _ 2 .
=1-9 <”v(v R ﬁ+””<2 2sinh(v))H+ @
(18)
Moreover, using definition (6), Lemma 3.1 and Lemma 3.6 we obtain the following
inequalities
1 22 1 2
U(;—U) ZZ Ui(v—i—vi>
i=1
n 2
< ) 2 — —v;
p(6) ; S
=4p(8)°8°, (19)
and

Z

=1
<p®? Z
i=1

= 4p(8)%5°. (20

v sinh() \|?
(_ 25inh(v,-)>

2

v sinh(e)
v <§ 2 smh(v))

1
— —y;
Vi

The substitution of inequalities (19) and (20) into (18) yields the following inequality

e (vf)2” < ﬁ (4,0(8)3 N 2w2> . @1

Using (15) and the definition of v/, we have

1 Ul'2 V; sinh(l) . f
- viT DS gl al
) =min ;—5 ( 2 T 2sinh(uy T %

1 2 v?  v?  wsinh(l
(v, n Vi v; N v; sinh(1) +d,‘éd§:>

( mm

= min -
2 2 2 2 sinh(v;)

i 1—6
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1 o (vi? visinh(1) Fof
= PR (e dld!
T e (”’ <2 2sinh(vy) ) T

1 5 v?  wvsinh(e) )
> = = —= | =2
= 1-9 <vmm 2 " 2simhy | ¢
| 1
> —2p(8)8 —20° |, (22)
1—0\p(5)?

where the last inequality is due to Lemma 3.1 and (20). The substitution of (21) and
(22) in (17) yields the desired inequality. O

1 1 o
Corollary3.11 Letn > 2,8 < 1. Choosingt = —, w < ——, and 0 = —— with
y etn > <t oosing 6 a)_Zﬁ an 4ﬁWl

o <1, we have

1. the iterates (x', y/,s7) obtained after feasibility step are strictly feasible, i.e.,
x/sl > 0.

2. after the feasibility step, the new iterates (x' , y/, s/) are within the region where
the Newton process targeting at the u+—centers of (P,+) and (D,+), is quadrat-

%.

Proof For the first item, using (22), we obtain

ically convergent, i.e., §(v/) <

2 .
. v; v; sinh(1) fof 1 5
Ui v el = —20(8)8 —2
m?“( > T 2simhy) b ) = Jp T 200 — 2

1
> —2p(0)T — 2a)2>
<p(r)2
~ 0.4995 > 0,

where the second inequality is due to the fact that p(8) is monotonically increasing

with respect to §. The result derives then from Lemma 3.8. As for the second item, it’s
v2  vsinh(e) fof ,

clear that — + ————— + dy dy > 0, from the proof of the first item. Therefore,
2 2 sinh(v)

using Lemma 3.10 we obtain

1+1 1+ 1+1 +1
X 4  4\16 162 4
sl <
Y
1 1 16 162 1
2 [(1-= — — -
( 4ﬁ> 1 : 8 4
6V T 1e
< 0.5974,
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1
which implies that §(v/) < —=- This completes the proof. O

V2

In the rest of this section, we will assume that

witha < 1.

o
16"~ 22’ 4/n
3.3 Upper bounds for @ and | q||

In this subsection, we will f0110\_>v the same procedure as in Section 4.3 in [16]. Let £
be the null space of the matrix A. Note that the affine space

(€ eR" : A& = Ovr,"}

equals dy + L. Furthermore, the row space A equals the orthogonal complement £+
of L defined as follows:

Elz{ATz:zeR’"}.
An obvious observation is that d; € Qvvs~'r.0 + £1. In addition, £+ N £ = {0}. As

a consequence, the affine spaces d, + £ and dy + £ meet in a unique point ¢, i.e.,
q is the solution of the system

Ag = 0vr,Y,
{ q Vrp (23)

Az +q=0vvs1r L.

Lemma 3.12 Let g be the unique solution of (23). Then,

o = 3\/1aI? + (gl + 0 @)2,

Proof The lemma is obtained using the same arguments as in Lemma 4.6 in [16] with
r=—-VV¥(v). O

Lemma 3.13 (Lemma 4.7 in [16]) One has

Vgl < 6vE [eT ()s—c + f;)

1
Corollary 3.14 (Corollary 3.10 in [5]) Let T = T3 and §(v) < t. Then

X x(u, v) s s(u, v)
Jr=va - = L),
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Recall that 5(vf) < i‘/LE holds if w < %ﬁ Using Lemma 3.12 and Lemma 3.7,
this will certainly hold if

1
gl + (gl + 28)* < 5

Or from Lemma 3.13 and Corollary 3.14, it follows that

wlgll < OvEN2/11x (i, )12 4 [1s (e, V)12

Asin [16], using p = u%v = vEZand 0 = f we obtain the following upper bound
for the norm of ¢

lgll < 4sff¢||x<u, W2 + [, v)[12
_ 2 2
_—ngmw, W2 + [l (e, v) )12

Let us denote

2 2
cEv) = VIx (s v 12+ [5G, ) | <=1 e .

E/2n

and
k() = [max k(&,v).
We rewrite the upper bound for the norm of ¢ as follows:
lqll < 20k (®).
2
After some calculations, we conclude that

sy < — if |lg|| < 0.4336.
f

Or since ||g|| < %ou?(é), the latter inequality will be satisfied if

_ 08672 24)
()

The following result gives a range for the parameter « (§). We follow the technics from
Section 4.6 of [16]. We skip some details of the proof since it doesn’t depend on the
proposed KF.
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Lemma 3.15 One has
1 <k <+v2n.

Proof From initialization (1), we get «(§) = 1. This yields the left-hand side of the
inequality. For the other side, let x* be an optimal solution of (P) and (y*, s*) an
optimal solution of (D). For simplicity, we denote x = x(u,v), y = y(u,v) and
s = s(u, v). Hence, the triple (x, y, s) is the unique solution of the following system

Ax™ —x —vx*+v&e) =0,x >0,

AT (y* —y —vy*) =5 —s* 4+ vs* —vEe, s > 0,

Xs = v.§2e, u > 0.
Using the fact that the row space of a matrix and its null space are orthogonal, we get

(1 —=v)x* —x +vEe) (s — (1 — v)s* — vEe) = 0. (25)

Let us define

ar = (1 —v)x* +vée > vée,
ar = (1 —v)s™ + vée > vée.

From (25), we get
alay =als +alx. (26)

T

Therefore, since x** s* = 0, and x* + s* < £e we can obtain

alay +xTs = (1 = v)x* +vEe)T (1 — v)s* + vEe) + vE2n
< 2vE%n. 27

In addition, we can easily verify that

al's+alx = (1 —v)x* +vEe) s + (1 — v)s* + vEe) x
> vEe! (x +5) = vE(Ixll1 + lIslh). (28)

Using (26), (27) and (28) it follows that

(Ixlle + lIslly) < 2&n.

Using the equivalence between the Euclidean norm and the 1-norm, we get the final
inequality. O
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3.4 Iteration bound

We arrive at the final result of this section which summarizes the complexity bound.
As we found in the previous sections, starting from an iterate (x, y, s) satisfying
8(x,s; u) < t with t and 6 defined previously, the new iterate (xf , yf s ) is strictly
feasible and § (x Y ', st uh) < %. Moreover, according to Remark 3.4, the number of

centrality steps needed to obtain iterates (x*, yT, s*) satisfying (x+,sT; u™) <t
is at most 5. Therefore, the total number of main iterations is bounded by

1 max{&)TsO 120, 17211}
3 log . .

Let us recall that 6 = 4L. Thus, using (24) and the fact that xHT0 = néz, we
n

obtain the following upper bound for the total number of iterations

max{n&2, [[r2]l, 1721}

25/mie () log

From Lemma 3.15, we can state the final result of this section which summarizes the
complexity bound.

Theorem 3.16 Let (P) and (D) be feasible and & > O such that
[x* 4+ 5% [loo < &,

for some optimal solutions x* of (P) and (y*, s*) of (D). Then, the algorithm finds
an € —solution of (P) and (D) after at most

2 0 0
25v2n log max{n&~, vy I, llre” 11}
€

iterations.

4 Numerical tests

In this section, we showcase the performance of the proposed algorithm outlined in
1 by performing some preliminary numerical tests. Our experiments were directly
implemented in MATLAB R2012b and performed on Supermicro dual—2.80 GHz
Intel Core i5 server with 4.00 Go RAM.

We compare our algorithm (Alg. 1) with the SeDuMi solver using the average CPU
time. The latter is the time needed to obtain an optimal solution. The comparison
was done on a set of seven Netlib problems. While implementing our algorithm, we

1
sete = 1074, 7 = T6 and (xo,yo,so) = (&e,0, &e), with & chosen such that
lx* 4+ 5s*|loo < &. As for 6, we use fixed values, 6 € {0.4,0.5, 0.6, 0.7} because they
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Table 1 Average CPU time measured in seconds for seven Netlib problems

Problem afiro adlittle blend sc50a sc50b sc105 share2b
Alg. 1 0.0253 0.16 0.0846 0.0878 0.0585 0.1957 0.1747
SeDuMi 0.0302 0.1585 0.0869 0.0619 0.1252 0.1750 0.1411

. The results are summarized in

perform better than the theoretical value 8 =

Table 1. For each example, we use bold font to highlight the best, i.e., the shortest
CPU time.

From Table 1, it becomes clear that both our algorithm and SeDuMi solver take
similar time to obtain an optimal solution.

5 Conclusions and remarks

This paper proposes a full-Newton step infeasible IPA with new search directions.
The centrality step is derived using the classical search direction, while we used a KF
with hyperbolic barrier term to induce the feasibility step. The complexity analysis for
the primal-dual infeasible IPA based on this KF indicates that the proposed algorithm
enjoys the favorable iteration bound for LO. Furthermore, numerical tests on a selected
set of Netlib problems show that our algorithm seems promising in practice.
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