o0 Pug,

S % -
Journal of Nonlinear and Convex Analysis z % mmm P"”’She's
Volume 25, Number 12, 2024, 2991-3005 2 JSSN 1880-5221 ONLINE JOURNAL

e 199 .
! © Copyright 2024

A NEW FULL-NEWTON STEP INFEASIBLE INTERIOR-POINT
METHOD FOR LINEAR OPTIMIZATION

JONGKYU LEE* AND GYEONG-MI CHO'

ABSTRACT. Many studies on interior-point methods have utilized kernel func-
tions to find new search directions. Notably, classical kernel functions well-known
in this context include self-concordant, self-regular, and eligible kernel functions.
In this paper, we introduce a new class of kernel functions that differs from these
classical counterparts. The newly defined class of kernel functions is much easier
to check than the conditions required for classical kernel functions. Based on this
new class of kernel functions, we propose a unified approach for a small-update
full-Newton step infeasible interior-point method for linear optimization. Fur-
thermore, we demonstrate that it has the best known worst-case computational
complexity in this methodology.

1. INTRODUCTION
We consider the following standard form of linear optimization (LO):
(1.1) min{c’z : Az = b, 2 > 0},
and its dual problem is defined as follows:
(1.2) max{bTy : ATy +s=c, s >0},

where z,s € R™,y € R™, A € R™*" and rankA = m.

In 1984, Karmarkar [3] introduced a remarkable method known as the interior-
point method (IPM) for solving LO problems within polynomial time, opening a
new paradigm. In 1990, Lustig [6] and Tanabe [14] initially introduced the ITPM
for LO. Then, Kojima [5] in 1993 and Mizuno [8] in 1994 demonstrated global
convergence for the ITIPM for LO. In 2008, Salahi et al. [13], using self-regular kernel
function, showed that the worst-case iteration bound for a large-update IIPM for
LO is O(n%(log n)log(2)). In 2006, Roos [11] proposed a full-Newton step small-
update ITPM for LO, which has the advantage that no line-searches are needed, and
achieved the worst-case iteration bound of O(nlog(%)). To date, in the infeasible
IPMs (IIPMs) for LO, the best known iteration bound for large-update method is

O(n% (logn)log(%)) and for small-update it is O(nlog(%)).
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In this paper, we propose a unified approach for the complexity analysis of small-
update IIPMs for LO, utilizing our new class of kernel functions. We demonstrate
that the new algorithm achieves the best known worst-case iteration bound of
O(nlog(%)). Our IIPM is motivated by Roos’s results [11] in 2006. Classical ker-
nel functions, such as self-concordant, self-regular, and eligible kernel functions, are
required to be at least twice continuously differentiable. However, the newly de-
fined kernel functions in this paper are continuously differentiable, making it easier
to check the conditions for kernel functions compared to classical ones. Further-
more, our new class of kernel functions includes many other classical kernel func-
tions [2,4,9,10]. In summary, we define a new search direction for the small-update
modified full-Newton IIPM using our newly defined class of functions and show the
computational complexity which is known to be the best in this methodology.

This paper is organized as follows. In Section 2, we introduce the IIPM for LO.
In Section 3, we define a new class of kernel functions. In Section 4, we present
some technical lemmas for complexity analysis. In Section 5, we prove the strict
feasibility and the crucial inequality for the proximity measure to achieve quadratic
convergence, where this process is called the feasibility step. In Section 6, we propose
the complexity result for the new algorithm. Finally, Section 7 concludes the paper
with conclusions and future research.

Some notations used in this paper are as follows. The nonnegative orthant and
positive orthant are denoted as R’} and R’} , respectively. xs and I represent the
componentwise product and division of vectors x and s in R™, respectively. For
x € R", the diagonal matrix with the elements of x on its diagonal is denoted by
diag(z). For a € R, [a] denotes the least integer greater than or equal to a. For

1
x € R, ||z| = (Z?’Zl x?)§ and ||z||eo 1= maxj—1, n |zi|. If f(x) < ~vg(z) for some
~v > 0, we write f(z) = O (g(x)).

2. INFEASIBLE INTERIOR-POINT METHOD

In feasible IPM, finding an initial point that satisfies the constraints and lies near
the central path is an additional optimization problem. To overcome this difficulty,
research on ITPMs has been conducted. Specifically, we utilize the following type of
ITPMs, motivated by [11]: As usual, we assume that there exists an optimal solution
(z*,y*,s*) for LO (1.1) and (1.2) such that ||[z* + s¥||cc < ¢ for some ¢ > 0. We
define the initial values by (2°,4°, %) := ((e,0,¢), u’e := 2°s%, and v° := 1. Note
that the condition p%e := 2050 signifies that the initial iteration lies on central path.
For any 0 < v < 1, we define the perturbed primal problem for LO as follows:

(2.1) min{(c — v (c — ATy — 80))T£L' cAz=b—v(b- Axo) , x>0},
and its dual problem as follows:
(2.2) max{(b— v (b— Amo))Ty ATy +s=c—v(c— ATy - %), s> 0},

where z,s € R",y € R™, and A € R™*",

A point (x,y, s) is referred to as an e-approximate solution for the primal-dual
problem for LO (1.1) and (1.2) if ||b — Az|| < ¢, [|c — ATy —s|| < ¢, and 27s < e.
When v = 1, the point (2,9, s°) becomes a feasible solution for (2.1) and (2.2).
Therefore, we have obtained a feasible starting point for the perturbed problems
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(2.1) and (2.2) when v = 1. We say that LO satisfies interior-point condition (IPC)
if (1.1) has a feasible solution z > 0 and (1.2) has a feasible solution (y, s) with
s > 0. Note that, when v = 1, the starting point (2°,°, s?) satisfies the IPC for
the problems (2.1) and (2.2).

The following Lemma provides a result concerning the IPC for the perturbed
problem (2.1) and (2.2) when 0 < v < 1.

Lemma 2.1 (Theorem 3.1 in [11]). The original problems (1.1) and (1.2) are fea-
sible if and only if for each v € (0,1] the perturbed problems (2.1) and (2.2) satisfy
the IPC.

According to Lemma 2.1, if (1.1) and (1.2) are feasible, then (2.1) and (2.2) satisfy
the IPC. That is, the following KKT optimality conditions for (2.1) and (2.2) have
a unique solution for every p > 0:

b—Am:I/(b—Axo)
(2.3) c—ATy—s=v (c — ATy — 80)
xs = pe.

By applying the Newton’s method to the system (2.3) with updated v as (1—0)v,
we have the following system for the search directions Ax, Ay, and As:

AAz = Qur)
(2.4) AT Ay + As = v
sAx + xAs = pe — xs,
where 7 := b — Az® and 70 := ¢ — ATy — 0.
Let us define the following scalings:
(2.5) vi=/xs/p, d == vAz/z, df = vAs/s, di = Ay/u.
By applying the scalings in (2.5) to the system (2.4), we obtain the following scaled
System:
ng; = 01/1"2,

(2.6) ATd£ +d! = vvs™1r?,
dl +df =v71 — o,

where A := AV~1X, V := diag(v), and X := diag(z).

The right-hand side of the last equation in (2.6) is the negative gradient of the
logarithmic kernel function. After replacing the right-hand side of the last equation
in (2.6) with the negative gradient of a kernel function W(v) := Y " ¢(v;), for
which ¢ will be defined in Definition 3.2 in Section 3, we obtain the following:

Adf = 6vr),
(2.7) Zsz]; +df = fvvs™1r0,
df 4+ df = -V (v).

In the feasibility step, we compute the search direction (dﬁ;, d{j , déc ) by solving the
system (2.7). Then we update an iteration by modified full-Newton step as follows:
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(z,y,8) « (x,y,8) + (%,,ud{;, Sgs ). After feasibility step, we need to reduce the
proximity measure to the desired threshold value 7. This process is called the
centering step. In the centering step, we compute the search direction (Az, Ay, As)

by solving the following system with updated u as (1 — 0)u:
AAx =0,

(2.8) ATAy + As =0,
sAx + xAs = pe — xs.

Then we update an iteration by full-Newton step as follows: (z,y,s) « (z,y,s) +
(Azx, Ay, As).
Let us define the proximity measure as follows:

(2.9) S5 1) 1= 0(0) = o o]

where v is defined in (2.5). Then, the following result is known:

Lemma 2.2 (Corollary 2.4 in [11]). If § := &(z, s; ) < 1/v/2, then d(xt,sT;u) <
62, where x+ > 0 and sT > 0 are strictly feasible and denote the new iteration after
a full-Newton step.

In the centering step, we can easily calculate the number of iterations needed to
reduce the proximity measure to the desired threshold value 7 as follows. Assume
that §(x, s; ) < 1/4/2. Then by Lemma 2.2, after k centering steps, we have itera-

k
tion (x*,y™, sT) satisfying d(z ™, sT; u) < (1/\/5)2 . Thus to have 6(z™,s*, u) < 7,

k
it suffices to show (1 / \@)2 < 7, which equivalent to log, (10g2 712) < k. Thus, by
iterating the smallest natural number greater than

(2.10) logy (loga(1/77))

we can reduce the proximity measure to less than 7.
A formal description of the ITPM for LO is given in Algorithm 1.

3. NEW CLASS OF KERNEL FUNCTION

In this section, we propose a new class of such functions.

For the system (2.6), the last term v~! — v is precisely the negative gradient of
the logarithmic kernel function. There has been research on modifying this term
with another function.

The definition of the kernel function is as follows:

Definition 3.1 (Kernel function [1]). We call ¢ : Ry — R, a kernel function if
1 is strictly convex and satisfies the following conditions: (1) = ¢/(1) = 0, and

limy g+ ¢h(f) = limy o0 $(t) = 00,

Now, we introduce a new class of kernel functions and demonstrate that we obtain
the best known worst-case iteration bound for new full-Newton step IIPMs using
the newly defined class of kernel functions. This new class of kernel functions is
defined in Definition 3.2 below.
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Algorithm 1 ITPM for LLO

inputs:
accuracy parameter € > 0
barrier update parameter 6, 0 < 0 < 1
threshold parameter 7 > 0
upper bound of optimal solution ¢ > 0

initialize:
xzcevy:073:C€7N:<27V:1
while max {z”'s, [|b— Az|, ||c— ATy —s||} > € do
feasibility step:
solve the system (2.7) to get (dg, dg, df:)
update: (z,y,s) < (z,y,s) + (Az, Ay, As) using (2.5)
v (1—0)vand p+ (1—0)u
centering step:
while 6(z,s;u) > 7 do
solve the system (2.8) to get (Ax, Ay, As)
update: (z,y,s) < (z,y,s) + (Az, Ay, As)
end
end

Definition 3.2. We call a kernel function ¢ € C' : (0,00) — [0,00) a (1/t?)-

bounded kernel function if it is defined by ¥(t) := t22_ L — o(t), where the barrier
term ¢ satisfies the following conditions:

1
(3.1) 1§¢ﬁ)§;, for 0 <t <1,
1
(3.2) %5§¢%jgu for t > 1,
3
: inf ¢y’ —.
(33 2= g

Roos’s result [11] in 2006, employing the logarithmic barrier function, adheres
to the conditions in Definition 3.2. Additionally, our new class of kernel functions
includes many other classical kernel functions in [2,4,9,10].

Let us define the new (1/¢2)-kernel function denoted by 1, for example, as follows:

2 —1 1
5 _<1_t>’ for 0 <t <1,

o=y 0

2

—(t—1), fort > 1.

Then 1& does not belong to the class of self-concordant functions, self-regular func-
tions, and eligible functions. This observation illustrates the distinctiveness of our
newly defined class of kernel functions. Furthermore, the newly introduced ker-
nel function is continuously differentiable, simplifying the process of checking the
conditions compared to classical ones.
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4. TECHNICAL LEMMAS

In this section, we present several technical lemmas that are essential for the
complexity analysis.

For the use in the proof of Lemma 5.6, let us define a(§), b(n,§), and ¢(§) as
follows: For n > 20 and £ € (0.3,0.39),

a(n,§):=1—1.6n+ i, b(n,§) =15+ 16.8n —
1-¢
(4.1) 36
(€)= —31+ 166"+ 1.
Lemma 4.1. Let a(n,§), b(n,§), and c(§) be defined in (4.1). Then, for n
20 and & € (0.3,0.39), we have the following: (i) a(n,§) < 0, (ii) b(n,§)
0, and (ii7) c(§) < 0.

ﬁ, and

>
>

Proof. (i) a(n,§) is decreasing with respect to n and increasing with respect to &.
Since a(20,0.39) ~ —4.77, it follows that a(n,{) < @(20,0.39) < 0 for n > 20 and
€ €(0.3,0.39).

(74) For n > 20 and & € (0.3,0.39), it is clear that b(n,&) = 15+ 16.8n — % > 0.
(797) For £ € (0.3,0.39), we have %c(f) = 32{—%& > 0. Thus ¢(n, §) is increasing
with respect to €. Since ¢(0.39) ~ —2.336, it follows that ¢(§) < 0. Thus the proof
is complete. O

Let us define T'(n, £) as follows: For £ € (0.3,0.39) and n > 20,

T(n,€) :=17.64(1 — €)n? + 2((1 —£)(14.8 + 0.862) — 16>n
+ (€3 — 1762 — 16¢ + 16).

Then we have the following lemma.

Lemma 4.2. Let T(n,§) be defined in (4.2) and let a(n,§), b(n,§&), and c(§) be
defined in (4.1). Then, for n > 20 and & € (0.3,0.39), we have

b(n,€)* — a(n,€)e(€) > 0.

Proof. From (4.1), it is easy to show that b(n, &)? — a(n, &)c(€) = 11—_6£T(n,§). Since
1 —¢ > 0, it suffices to show that T'(n,&) > 0, for n > 20 and & € (0.3,0.39). The
partial derivative of T'(n, &) with respect to & is given by

oT
(4.3) (872’5) = (3 —4.8n)€% + £(3.2n — 34) — (17.64n? + 28.4n + 16).
Then the discriminant of (4.3) is —338.688n3 — 323.36n? — 184n + 1348 and it is
negative for n > 20. Since the leading coefficient of (4.3) is negative for n > 20,

T'(n,§) is decreasing on & € (0.3,0.39) for each n > 20. For n > 20, we have
(4.4) T(n,€) > T(n,0.39) = 10.76n> — 14.527n + 7.233.

(4.2)

The discriminant of the right-hand side of (4.4) is negative. Since the leading
coefficient of (4.4) is positive, it follows that T'(n,&) > T'(n,0.39) > 0. Thus the
proof is complete. O
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Lemma 4.3. Let a(n,§), b(n,&), and c(§) be defined in (4.1). Then, for n > 20
and & € (0.3,0.39), a(n, &) (1/16n)* + 2b(n, €) (1/16n) + c(£) < 0.

Proof. By the definition of a(n,£) and b(n,§) in (4.1), a(n,§) is increasing with
respect to £ and b(n, &) is decreasing with respect to . From the proof of (iii) in
Lemma 4.1, ¢(§) is increasing with respect to . For n > 20, we have

a(n, &) (1/16n)% 4 2b(n, €) (1/16n) + ¢(&) < a(n,0.39)(1/16n)?
+ 2b(n,0.3)(1/16n) + ¢(0.39)
< —0.236 — 0.988/n 4 0.107/n? < 0.
Thus the proof is complete. O

Lemma 4.4. Let a(n,§) and b(n,&) be defined in (4.1). Then, for n > 20 and
¢ €(0.3,0.39), it holds that — (b(n,&)/a(n,§)) > 1/16n.

Proof. From Lemma 4.1, —a(n,§) > 0 and b(n, &) > 0. For n > 20, we have

_b(n, &) N b(n,039) 168 —12/n _ 1
a(n,&) = —a(n,0.3) ~ 1.6—23/n ~ 160’

Thus the proof is complete. O

The following two lemmas are used to prove Lemma 4.7.

Lemma 4.5. Let n > 20 and 6(v) < 1/24, where ¢ is defined in Definition 2.9.
Then, 0.959 < v; <1.043, ¢ =1,...,n.

Proof. From & (t — 1/t)% = 2(t — 1/#3) and &, (t — 1/t)% = 2 + 6/t*, it follows that

dt
(t—1/t)? has minimum at ¢ = 1 and it is strictly convex. From 6(v) = % [[v — 1/v|| <
1/24, if v; is the possible minimum or maximum for some i = 1,...,n, then v;

satisfies the equation (v; —1/v;)? = 1/144, which is equivalent to v — (289/144)v? +
= 0. Then the positive solutions are v; = \/ (289/144 £ /(289/144)% — 4) /2

Wthh are approximately 0.9592, and 1.0425. Thus the proof is complete.

The following lemma is used to prove Lemma 4.7.

Lemma 4.6. Let f1(w, z) := (1 + %):ﬁ: (1 + %)2 —1and gs(w,z) :=/fe(w,z)—
m, for w,z € Ry . Then the following holds:

1 w, z) is increasing and f_(w, z) is decreasing with respect to w € Ry,
+ ++
ii) For0<w < &, z g+(w, z % s increasing with respect to z > 1,
50 +
(131) For 0 <w <

50, 2 (g—(w, z))2 is decreasing with respect to z > 1.

Proof. (i) Since % (fr(w,2)) = %(1i1/\/1 -1/(1+ w/z)2), f+(w, z) is increasing
and f_(w, z) is decreasing with respect to w € Ry .
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(i) By taking the partial derivative with respect to z, we obtain

15) (2 (0aw,2))) = (02,2)) (0(0.2) + 25 gufu,2).

By the definition of fy, if follows that fi(w,z) > 1 for any w,z € R;4. Then by
the definition of g, if follows that g4 (w,z) > 0 for any w,z € R44. By (4.5), to
prove (1), it suffices to show that

0
(4.6) g+(w, z) + 22&g+(w,z) > 0.

The partial derivative g4 (w, z) with respect to z is as follows:

i%(w,z):_w 4 (LHw/z) ( ! L ) <0.

(1+w/z)*—1 2/ f+(w, 2) f+wz

2
Let t := (1—1—%) —1. Since 0 < w < = il and 2> 1,0<t < (1—1—1/50) —-1<0.1.
Then, consider the following term in (4.5). Since fy(w,z) = vVt + vVt + 1,

0
g+(w7 Z) + 2Z$g+(w7 Z)

1 Vi+1-—1 _
T = s~ (VR +2fwa) ™).

By (4.7) and since fi(w,z) =Vt+vt+1>0and vVt—+/t+1+1>0fort > 0,
the following equivalences hold:

(4.7)

0
g+(w, 2) + 2z2—g4(w,2) > 0

0z
(4.8)
& h(t) = <\/E+ Vit 1)15 {/L %:ﬁ;f

By multiplying (vt — v/t + 1+ 1)? to the derivative of h, we have

WY WVE—VE+1+1)% = 1'5(\[; % D ((\/i+ VEF1)09 — 1) >0,

for t > 0. Since (vt — vt+ 1+ 1)2 > 0, it follows that h/(t) > 0 for ¢t > 0.

By the L'Hépital’s rule, anH% VL2 — 1. Then, by the definition of h

n (4.8), limy04 h(t) = 0. Since h is continuous and differentiable on ¢ > 0,
h(t) > 0 for t > 0. Indeed, let us assume that there exists a point a > 0 such
that h(a) < 0. Then, from lim; o4+ h(t) = 0, there exists 0 < S < « such that
h(a) < h(B). Then, by the mean value theorem, there exists v € (3, «) such that

R(y) = %Z)(’B) < 0, which contradicts to the fact that h'(t) > 0 for ¢ > 0.

Therefore, by (4.8), g+(w,z) + 2zazg+(w z) > 0 for w € (0, ) and z > 1. This
implies that (4.6) holds.
(7i7) It can be derived in a similar way as in case (i7). Thus the proof is complete. [
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Let us define
1
(4.9) o(v) == 3 v —¢'(v)

where ¢(t) is defined in Definition 3.2.
We use the following lemma to prove Theorem 6.4.

)

Lemma 4.7. Suppose that 6(v) < 1/24, where § is defined in (2.9). Then o(v) <
0.1, where v is defined in (2.5) and o is defined in (4.9).

Proof. By the condition (3.1) in Definition 3.2, for 0 < ¢ < 1, we have
(4.10) 0<l—t<(t)—t<1/t*—t.

By the condition (3.2) in Definition 3.2, for 1 < ¢, we have

(4.11) /2 —t < (t)—t<0.

From (4.10) and (4.11), we have:

(4.12) do(v)* < (v1 — 1/1}%)2 44 (vn — 1/1)721)2 =|jv— 1/1}2H .

Without loss of generality, we assume that § := §(v) # 0. From the definition of §,
462 = 3" | (v; — 1/v;)*. To derive the upper bound for o (v), consider the following
problem

n
(4.13) minimize — Z (v; — 1/27) subJect to Z —1/v;)% = 462,
i=1

Then, by the first-order optimality condition, the optimal solution v of (4.13) sat-
isfies the following:

(4.14) (v = 107 +2/07) + A (v; = 1/02) =0, i=1,...,n,
where A is the Lagrange multiplier.
Let I be the collection of indices such that v; # 1. Then from (4.14),
’U?—F’U?—2 B (vf’+2)(vl-2+v¢—|—1)
vp—vf @+ D(i+1)
Combining (4.15) with Lemma 4.5, we have A > 0. The derivative of right-hand
side of (4.15) with respect to v; is

tel.

(4.15) A=

302 4+ 10v} + 170} + 1207 + 8v; + 4
v (1 +v;)2(1 4 v?)?2
Since v > 0, it is clear that (4.16) is negative. This implies that (4.15) is strictly
decreasing with respect to {v; };cr. Since A is constant, there are no v; # v; satisfying

(4.15). So, all elements {v; };cs are identical. Let us denote this same value as v € R.
Then the objective function of (4.13) becomes

(4.16)

(4.17) —z o= 1/02)” = —|1| (6 — 1/2%)*
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and the constraints of (4.13) becomes

n

(4.18) D (v — 1/vi)? = |1 (8 — 1/9)* = 46°.

i=1
The first-order and second-order derivatives of (4.17) with respect to © are
(4.19) —2|I| (0 +1/9* — 2/9°) and —2/I| (1 -2/ —10/3°),

respectively. Then (4.17) has maximum at ¢ = 1 and it is strictly concave. The two
positive solutions of (4.18) are

(4.20) by = \/1+252/\I]i\/(1+262/|l|)2 -

We divide the proof into two cases for vy and 9_. To apply Lemma 4.6, we regard
|| as z and 262 as w in Lemma 4.6. Then, 9% corresponds to f4(w, z) in Lemma 4.6.
By Lemma 4.6 (i), 04 is increasing with respect to . From the definition of o4 in
(4.20), 04 > 1. Since (4.17) has maximum at © = 1 and it is strictly concave, (4.17)
is decreasing with respect to §. By Lemma 4.6 (i7), (4.17) decreases as |I| increases.
Thus (4.17) obtains its minimum when both § and |I| are at their maximum, that

is, 0 = 1/24 and |I| = n. Then the objective function of (4.13) becomes
-3 -1y’

) <1/(288\/ﬁ) + /17144 1 1/(288\/ﬁ)ﬂ> (62 + 04 +1)

2

(4.21)

\/1 +1/(288n) + \/1/(144n) +1/(288n) + 1

Since lim,, ;o 04 = 1, the last expression in (4.21) converges to —0.015625 as n —
00.

For case ©0_, in a similar way to case for 04, we can show that (4.17) obtains its
minimum when ¢ is at its maximum and |I| is at its minimum, that is, § = 1/24
and |I| = 1. Then the objective function of (4.13) becomes

n 2
1 1 2
- (vi - 2) = (- - —3) >-o07.
i=1 v; (’U_)

Therefore, the upper bound for the minimum of (4.17) in both cases for v4 and v_
is as follows:

H< \/001 < 0.1,

where the first inequality follows from (4.12) and second inequality follows from
(4.21) and (4.22). Thus the proof is complete. O

1 1
o(tx) =5 |0+ — ¢/ (04)]| < 5 5

To estimate the upper bound of the proximity measures in Lemma 5.4, we need
the following lemma.
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Lemma 4.8. Let ¢ be any function satisfying (3.1) and (3.2) of Definition 3.2.
Then we have

1 1

(v 0) - (1)

<|t—1/t, t > 0.

Proof. Since
2

- | )

‘ 1
t— =
t

N|=

— (t¢ (1))

2:1&(1—%) (t—¢'(1),

1tlsenoughtoshowthatt( L > t—¢'(t)) > 0. For0<t<1 by (3.1) of
1

t3<p’(t) (
Definition 3.2, we have t <1 < ¢/(t) < % < % So we have 1 — ot
¢'(t) < 0. Therefore t (1 _ 1

of Definition 3.2, we have - 3 <
Therefore ¢ (1 - %) (t—¢(t

()
(t—¢'(t) >0, f0r0<t<1. F0r1<t by (3.2)

) < t. So we have 1 — > 0and t—¢'(t) > 0.

t T
) >0, for 1 < ¢t. Thus the proof is complete. [

5. FEASIBILITY STEP

In this section, we address the feasibility step, ensuring that the new iterations
are strictly positive and that the proximity measure is less than or equal to 1/v/2,
which is the assumption in Lemma 2.2.

The following lemma can be derived using a similar approach to Lemma I1.45
n [12] and Lemma 4.1 in [11].

Lemma 5.1. In the feasibility step, the modified full-Newton step is strictly feasible
if and only if vy’ (v) + dldl > 0, where v,dL, and d% are defined in (2.5) and ¢ is
defined in Definition 3.2.

In the following, we define w;(v) as follows: w; := w;(v) := 3 (dﬁz)f + (df)f, and

(5.1) w:=w(v) = |[(wi,...,wn)] -
This implies that ||df| < 2w and ||df| < 2w. Moreover,

62 @l = @il < 5 (@3 +@)?) < 207 < 22

The following lemma gives the conditions ensuring that the new iteration, after
feasibility step, is strictly feasible.

Lemma 5.2. Let n > 20 and & € (0.3, min{0.39, inf;~ot©'(t)}). Then for any
w < \5[, the new iteration after feasibility step is strictly feasible for (2.1) and (2.2)

with v =v™T.
Proof. Suppose that w < f Then from (5.2), we have |dld]| < 2w? < £2. Since

0<&<1, €2 <€ Thus \dﬁ;df;] < &. Then by the condition (3.3) of Definition 3.2,
¢ < vy¢'(v). This implies that |d£d£\ < & < vyY'(v). By Lemma 5.1, the proof is
complete. O
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For the notational convenience, we define u as follows:
(5.3) u = vy (v).
Lemma 5.3. Let n > 20. Suppose that x*'s = nu. Then Hu%H2 < 2.05n
Proof. By the conditions (3.1) and (3.2) of Definition 3.2,
[ |2 < o= + o]l < 1055 + [Jo]]2 = 2.05m,

where the second inequality follows from the triangle inequality and Lemma 4.5.
Thus the proof is complete. O

Lemma 5.4. Let n > 20. Suppose that x*s = nu. Then we have

1 2
u2 0%n
4 < 4(1 — 2 2.16n.
5(\/@) <4(1—6)5(v) +1_0+ On

Proof. By the definition of §(v),

1 2
u2 1 112 62 1|2 1 11
45<m> = (170)Hu 2 — w2 +1_9)u2 729<u 27u2,u2>
5  0°n
< 4(1-0)0(v)* + T g + 2.16n,

where the inequality follows from Lemma 4.8 and Lemma 5.3. Thus the proof is
complete. O

In the sequel, we denote
(5.4) o(vf) = d(a!, 55 ),

where / and s/ are the new iteration after a feasibility step and u* := (1 — 0)u.
The following lemma can be derived by a similar way to Lemma 2.3 in [7] and
Lemma 4.4 in [11]. Note that to prove following lemma, we need Lemma 5.4 above.

Lemma 5.5. Let n > 20. Assume that w < %, where w is defined in (5.1). Then
for 6 € (0,1), we have

6%n 202 (1 - 6)2w?
2.10
T R s

where §(v) is defined in (2.9), and 6(vf) is defined in (5.4).

45(v1)? < 4(1 - 0)8(v)? +

Lemma 5.6. Let n > 20. Assume that £ € (0.3, min{0.39, inf;~o tgp’(t)}). Then

for 8 < 1/16n, §(v) < 1/24 and w < %, we obtain

1
<77
V2

where §(v) is defined in (2.9), and 5(vf) is defined in (5.4).

5(v))
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Proof. By Lemma 5.5,

26%n 202 2(1 —O)w?
N2 <401 2 20

40(v”)* < 4(1 - 6)d(v) +1_9+2.19n+1_9+€(5_2w2)

1—0  20%n > 1-94

5.5 <+ =42 T

(5.5) <5 -|-1_6—1-21071—1—1_94-1_€

:44i4f0m1@¥+2mn09+d8)+2
16(1—0)\ " ’

where the second inequality holds by choosing §(v) and w as maximum values, and
a(n, &), b(n,&), and c(§) are defined in (4.1). By Lemma 4.2, for £ € (0.3,0.39) and
for n > 20, the equation

(5.6) a(n, )67 + 2b(n, )0 + c(¢) = 0

has two solutions. By Lemma 4.3, for any ¢ € (0.3,0.39), a(n,¢)(1/16n)* +
2b(n, &) (1/16n) 4+ ¢(§) < 0 for n > 20. By Lemma 4.4, for any £ € (0.3,0.39),
the value —a(n,&)/b(n,§), which is an axis of symmetry, is greater than 1/16n, for
n > 20. These imply that the smaller root of the equation (5.6) is greater than
1/16n. Since a(n, &) < 0, as given in Lemma 4.1, it follows that the equation is neg-
ative for § < 1/16n. Thus from (5.5), 46(V)? < 2. Thus the proof is complete. [J

6. THE COMPLEXITY ANALYSIS

Let us define £ := {5 € R": A¢ = O}. Then by the first equation of (2.7),
{5 ceR": A¢ = 91/7"2} is equal to dL+L. We know that affine space {ATC (e Rm}
is the orthogonal complement of £, denoted by £*. By the second equation of (2.7),
we conclude that {fvvs~1rQ + AT(: (€ R"} = df + £+, Since £LN L+ = {0}, the
spaces df + £ and ! + £ meet in a unique vector q.

To compute the number of outer iterations, we need the following lemma.

Lemma 6.1 (Lemma I1.17 in [12]). If the barrier parameter u has the initial value
10 and is repeatedly multiplied by 1 — 0, with 0 < 6 < 1, then after ate most

[4 log nT“Ol iterations we have nu < €.

We have the following lemma which is derived in a similar way to proving Lemma
4.6 in [11].

Lemma 6.2. Let q be the unique vector in the intersection of the affine spaces
d} + L and df + L. Then

2
2 < /1l + (llal + 20(0))?
where v is defined in (2.5), w is defined in (5.1), and o(v) is defined in (4.9).

The following lemma is for analyzing the feasibility step in the following Theorem
6.4.

Lemma 6.3 (Lemma 4.7 in [11]). One has

Villgl < ov¢yfem (24 2).
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In the following, we give complexity result of the Algorithm 1 for IIPMs for LO.
This is the best known complexity result for such the method.

Theorem 6.4. Let n > 20, § = 1/16n, and 7 = 1/24. Assume that there is an
optimal solution (x*,y*, s*) such that ||x* + s*||cc < ¢ for some ¢ > 0. Let us define
the initial iteration by (2°,9°,s°) := ((e,0,¢€), ule := 29", and 1 := 1. Then after
at most

80n log max {n@, !TI?H ) HTSH}

iterations, the Algorithm 1 finds an e-approximate solution for LO, where Tl()) =
b— Az, and rQ :=c— ATy? — 0,

Proof. Let us assume that § = 1/16n and ¢ € (0.3, min{0.39, infy~ot¢'(¢)}). Since

§(v) < 7 =1/24, by Corollary A.10 in [11], \/z/s < V2 z(p,v)/ /i and \/s/z <
V2 s(p,v)/\/B, where z(p,v) and s(p,v) denote that they are p-centers of the
perturbed problems (2.1) and (2.2) with respect to v. For reasons similar to those
in section 4.5 of [11], we can deduce the following based on Lemma 6.3,

61)  lial < %/J(’; +2) < “f%nx(u,u)n? + s V)IP.

By the same argument in the section 4.6 of [11], we have

(6.2) V()2 + lls(w, v)]? < 26n.

Then by (6.1) and (6.2), we have ||q|| < 2v/20n. Then by the Lemma 6.2 and Lemma
47,

d4o? < 80°n + (2v20n +0.2)* < 0.1733 < 2¢2,

where § = 1/16n. From (2.10) and 7 = 1/24, at each centering step, we need 4
iterations in the centering step. Then, by Lemma 6.1, the total number of iterations

2 0 0
max{n¢? [|rp .|| H}W Thus the proof is complete. g

€

is at most (8071 log

7. CONCLUSION

In this paper, we propose new full-Newton step IIPMs for LO. A search direction
is determined by computing the newly defined class of kernel functions and we
employ a full-Newton step method. The class of kernel functions defined in this
paper has the advantage of weaker conditions compared to existing kernel functions.
We propose a unified approach for complexity analysis with the best known worst-
case iteration bounds. Therefore, we have developed new small-update full-Newton
step IIPMs for LO using the newly defined class of kernel functions and shown that
this method has the most efficient computational complexity known to date. As
part of our future work, our primary expectation is to improve the constants in
computational complexity. Additionally, we want to extend this method to more
general optimization problems.
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