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Abstract

We revisit the main principles for constructing polynomial-time primal-dual interior-
point algorithms (IPAs). We investigate the weighted Linear Complementarity Problem
(WLCP), by extending the framework of Parabolic Target Space (PTS), proposed by
Nesterov (2008) for primal-dual Linear Programming (LP) Problems. This approach
has several advantages. The proposed method based on the PTS approach starts from
an arbitrary strictly feasible primal-dual pair and follows a single central path toward
the solution. It has the best known worst-case complexity bound. Finally, it works in a
large neighborhood of the deviated central path, allowing very large steps. The latter
ability results in a significant acceleration at the end of the process, confirmed by our
preliminary computational experiments.
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1 Introduction
In this paper, we deal with the weighted Linear Complementarity Problem (WLCP)

—Mu+v=q, u,v>0, uv=p, (WLCP)
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where M € R"*" is a given matrix, q, p € R” and p > 0 are given vectors, and n is
a natural number.

If we consider (W LC P) with p = 0, then we get the class of Linear Complementar-
ity Problems (LCPs). The most important classical results about the theory, methods,
and applications to solve LCPs are summarized in the monographs written by Cottle
et al. [3] and Kojima et al. [19]. The largest class of matrices, called sufficient matri-
ces that guarantees important properties of LCPs (e.g., the solution set of the LCP is
convex) has been defined by Cottle et al. [4]. Kojima et al. [19] introduced a new class
of matrices, called P, («x)-matrices, where « is a nonnegative parameter, and a related
class of P,-matrices, Py = U,>0 P« (k). They showed that the interior-point algorithm
(IPA) which solves P, («)-LCP has polynomial iteration complexity that depends on
the size of the problem, the starting point’s duality gap, the accuracy parameter, and
the parameter k. Later, Viliaho [34] showed that the class of sufficient matrices and the
class of P,-matrices coincide. It is clear that if k = 0, then we get back the monotone
WLCPs (monotone LCPs). It is worth mentioning that in addition to IPAs, finite pivot
algorithms for solving sufficient LCPs have also been introduced, for details see [5,
6] and references therein.

In the last few decades many IPAs have been introduced to solve Py (k)-LCPs, for
details see [7, 8, 17]. Illés et al. [16] introduced an IPA to solve (general) LCPs that
in polynomial time either gives a solution of the original problem or detects the lack
of P, (k)-property, with arbitrarily large, but apriori fixed «. In the latter case, the [PA
gives a polynomial size certificate depending on parameter «, the initial interior point
and the input size of the LCP.

We revisit the main principles for constructing polynomial-time primal-dual IPAs.
Starting from the break-through paper by Gonzaga [12], their development was related
to the barrier methods, where the barrier function for the feasible set is added to the
objective function. With this construction, using the theory of self-concordant func-
tions proposed by Nesterov and Nemirovski [27], it was possible to develop variants
of IPAs for different convex problems, as well. However, in order to solve the original
problem, the most efficient primal-dual methods, [27, 35, 36] need to follow several
central paths (up to three), which correspond to different stages of the solution process.
This multistage structure of the methods significantly reduces their efficiency.

For the weighted analytic center problem with nonnegative weights, Ye [37] derived
the first order optimality conditions that led to a special WLCP (see [37], problem (3)
on page 319). In the same paper, Ye introduced a modified primal-dual path-following
algorithm to solve this WLCP and derived the polynomial complexity for it. During
the same year, in 2008, starting from a different idea, Nesterov [25] derived exactly
the same WLCP (see [25] problem (2.1) on page 2081) and used it to introduce a new
IPA for solving primal-dual pair of Linear Programming (LP) problems.

Anstreicher [1] introduced a joint generalization of the LP and the weighted analytic
center problem, called LPWC. The dual problem (DPWC) of LPWC has been derived
and both weak and strong duality results for problem pairs have been proved, as well.
Anstreicher studied complexity results for several different I[PAs to solve LPWC and
DPWC. As an application, Anstreicher studied Fischer equilibrium problem, with
linear utility functions, in the form of the Eisenberg-Gale formulation (for details, see
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[37]) and using volumetric and logarithmic barriers obtained an improved complexity
result.

Potra [28] observed that both problems of Ye [37] and Anstreicher [1] related to
the Eisenberg-Gale formulation of the Fischer equilibrium problem, with linear utility
functions led to WLCP . He pointed out that the WLCPs of Anstreicher [1] and Ye [37]
are monotone since the matrices in the linear constraints are skew symmetric. This
observation inspired him to introduce a more general class of convex optimization
problems that generalize the LPWC, called quadratic programming and weighted
centering (QPWC) problem (see subsection 2.3 in [28]). Potra [28] defined the dual
problem of QPWC and derived the duality theory for this special convex programming
problem class (Theorem 2.1, page 1640 in [28]). The optimality conditions of QPWC
give rise to a monotone WLCP. Potra [28] proposed two IPAs with polynomial iteration
complexity for solving these monotone WLCPs.

Potra [29] introduced the sufficient WLCPs, studied the properties of this problem
class. Most of these results (Theorem 1-4 in [29]) generalize the similar statements
known in the literature of sufficient LCPs. Potra proposed a predictor-corrector IPA
for solving sufficient WLCPs. The complexity result depends on the initial, strictly
feasible solution (u(o), V(O)), the violation in the equation uOy©® — p. the accuracy
parameter, and the parameter «.

In this paper we consider WLCPs with positive semidefinite matrices (special
cases: skew symmetric and bisymmetric matrices). Such WLCPs are called mono-
tone WLCPs and they can be derived from LP problems, linearly constrained convex
quadratic programming problems and some other optimization problems, see [1, 28,
37]. We generalize the result of Nesterov [25], the primal—dual IPA to solve LP prob-
lems, which is based on the concept of parabolic target space (PTS) to solve monotone
WLCPs. We come back to the Renegar’s idea [31] of using the methods of centers
proposed by Huard [13], where the objective function is treated by a logarithmic term.

The concept of weighted central path (WCP) in the literature of sufficient LCPs,
first occurs in the paper of [1lés et al. [ 14]. Following the idea of Nesterov [25], first, we
introduce a relaxation of WCP, and show that the solution set of the relaxed problem
is convex. Later, an additional (convex) constraint on the duality gap of the monotone
WLCP is added. Finally, we arrive at a convex feasibility problem (CFP) that has
original variables of the monotone WLCP, and those related to the relaxation, and the
additional constraint (Section 3). The new variables naturally satisfy an extra condition
leading to the observation of a PTS. The use of the PTS allows us to discuss the new
IPA for both the weighted and classical monotone LCP at the same time.

The solution of a classical monotone WLCP reduces to the solution of a sequence
of CFPs. The driving force of our new IPA lies in the structure of CFPs and the
self-concordant barrier function F assigned to the CFP, and its properties (Section 4).

Nevertheless, the new, adaptive parabolic target-space interior-point algorithm (PTS
IPA) for monotone WLCPs possesses the best known complexity result (Section 5).
The computational efficiency of the new method has been illustrated on a set of test
problems (Section 6).

! Potra was the first, who talked about weighted complementarity problems.
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Throughout the paper, we use the following notations. We use R’} and R’} , for the
positive orthant and its interior. We denote by e;,i = 1, ..., n, the coordinate vectors
in R”, and e is the vector of all ones. In general, with boldface small letters we denote
finite dimensional vectors, while real numbers, coordinates of vectors are denoted by
small letters. All arithmetic operations and relations involving vectors, like xs, x/s for
X, s € R", are understood in the component-wise sense. The scalar products and the
norms are defined in the standard way: x’'s = ot i Si, Ix|I2 = xTx, x,seR"

Let f : R" — R be a function, denote by V f(x) € R”" its gradient, where x € R”.
For the function F : R” x R™ — R, notations V| F(u, t) € R” and V,F (u, t) € R™
are used for its partial gradients related to variables u € R” and t € R™, respectively.
A similar notation is applied to the partial Hessians, too

V3 F(u,t) e R, VLF(u,t)=V5Fut! e R, V3,F(u,t) eR"",

In this paper, we often use different facts from the general theory of self-concordant
functions. For the reader’s convenience, we summarize most of the important and
useful notations and results related to this theory in Appendix II.

2 From weighted central path problem to a sequence of convex
feasibility problems

2.1 Central path and weighted central path

In this paper, we assume that the matrix M is positive semidefinite. It is easy to show
that this matrix class coincides with the class of P, (0)-matrices, that is a subclass of
P, (x)-matrices introduced by Kojima et al. [19], where « > 0.

We denote by F = {(u,v) € R} xR : —Mu+v =q}and F© = {(u,v) €
R, xR%, : —Mu + v = q} the set of feasible and strictly feasible solutions of the
WLCP. Note that the definition of these sets is independent of p, namely the definitions
are the same in the case of LCP (p = 0). In contrast, the solution set of the WLCP
depends on p, let us denote it by f; ={(u,v) € F:uv =p}.

For any (u, v) € F* the complementarity condition of LCP could not be satisfied,
since uv > 0. Thus, the complementarity condition needs to be relaxed. Now, we are
ready to introduce the corresponding central path problem (CPP)

—Mu+v=q, uv=>0 uv=yue, €))]
for a given u > 0 and to define the central path
C={(uv)eF" :uv=_peforsomeu > 0},
which contains all those strictly feasible solutions of the LCP that solve CPP for
some p > 0. The central path for linear optimization problem has been introduced by

Sonnevend [32] and Megiddo [21] independently. Illés et al. [14] gave an elementary
proof for the following theorem:
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Theorem 2.1 Let the matrix M of the LCP be a given P, (« )-matrix. Then, the following
statements are equivalent:

i) FT#0,
i) VweRL , I, v)eFr:uv=w,
iii) A, v) e FT: uv=pe.

Statement i) is called the interior point condition (IPC) of the LCP.
Statement i) of the previous theorem defines a very important problem?:

—Mu+v=q, u,v>0, uv=w, (WCPP)

that we call the weighted central path problem (WCPP) for a given w € R} | . The
unique solution of the (WCPP) can be denoted by (u(w), v(w)) € F.

Statement ii7) of the previous theorem says that the central path of an LCP with
Py (k)-matrix is unique.3
In our case (M is Py (0)-matrix), assuming that LCP satisfies the IPC, namely F+ # (,
it can be proved that 7* # @ is a compact (see Corollary 3.4. in [22]) and convex set
(see Theorem 5 in [4] or Corollary 3.3. in [15]).

In the classical IPAs we consider WCPPs with w = e, © — 0+ . By solving
these WCPPs approximately, we converge to a solution of the LCP, namely we change
the entries of w proportionally. This, in some ways, restricts the possible optimization
strategies. Moreover, as we will see later, the limiting value w = 0 is not the only
interesting target. In this paper, we show that the general theory of self-concordant
functions gives the opportunity to justify different strategies for updating approxima-
tions to (u(w), v(w)) with unbalanced weights. However, for that, we need to introduce
the trajectory (u(w), v(w)) not by the weighted barriers, but by a version of method
of centers [10, 30] (that was utilized in [25] for LP problems). This is the subject of
the next section.

2.2 Building the model for parabolic target space IPA

Since we assume that the matrix M is positive semidefinite, the (WCPP) has a unique
solution based on the previous subsection. Now, following the idea presented in [25],
we are ready to define a slight modification of (WCPP), that we call the relaxed
weighted central path problem (RWCPP), as follows

—Mu+v=q, uv=>0, uVsz, (RWCPP)

where w € R”. Thus, w? serves as a replacement of an old nonnegative vector w
in (WC P P). Clearly, the solution set of (RWC P P) contains the solution of the

corresponding (W C P P), and it is non-empty if the IPC holds. Furthermore, it is easy

2 This problem is a (WLC P) with w > 0.

3 Since Illés et al. [14] did not publish their approach, the details of the proof can be found in the thesis of
his former PhD student [22].
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to show that the nonlinear inequalities
Ui vj — wiz >0,

define a convex cone in R3 [25], which is a second-order cone. Thus, the solution set
of (RWCPP) is a convex set. Since M is a positive semidefinite matrix, u’ (Mu + q)
is a convex function of u, thus, the level set

Ly ={,v) e F:u'v < wp),

for all wy € R is a convex set. Furthermore, if wy > 0, then it is nonempty and
compact. Taking into consideration the definition of (RWCPP) and the level set £,
we can define the following convex feasibility problem (CFP)

—Mu+v=q, uv>0, uvzwz, and uJoleTV. (CFP)

The next statement follows from our construction and the unique solvability of
(WCPP).

Proposition 2.1 Let us assume that F # (. For a given pair of (wg, W) (CFP) has
feasible solution if and only if wo > ||w|>.

From the linear constraint of the monotone WLCP, we can express the variable v
as v = q + M u and we can reformulate (C F' P) in the following way

q+Mu=>0, u=>0, u(q+Mu)zw2, and woquu—i—uTMu. 2)

When u is a solution of the (RWCPP), then wo > ||w||? follows. The wg > |[w]|? is
an important inequality defined during our relaxation process for the new variables
t = (wo, W), that we call the variables in the parabolic target space

T = {t = (wo, w) € R wg > w2},

to distinguish from the original variables (u, v) of the LCP. Clearly, 7 is a convex set.
Now, we shall define all those vectors that satisfy the system of convex inequalities
(2) as

F,={z=(t) eR" x R . q+Mu>0,u>0, u(q+Mu)zw2, woquu-i—uTMu}.

Clearly, from F* # ¢ follows that 7, has an interior point solution, too. The convex
set F, admits a standard self-concordant barrier (Mg = 1)

n

F(z) = F(u,t) = —1In (wo —uT(q—i—Mu)) — Z In (u,- (q+ Mu); — w,'z),
i=1

with barrier parameter vp = 2n + 1.
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We will use the restriction of the function F on the u-space defined as Fy =
F(.,t) : R" — R for a fixed vector t € R!*™". Since F is a self-concordant function
with Mg = 1, then, Theorem 7.1 in Appendix II implies that the function Fy is a
self-concordant function, with M, = 1, as well.

Now, we can define the control barrier function, ¢ : Rt 5 R as follows

P(t) = (mtl)n F(u,t). 3)

In what follows, we use the notation z(t) = (u(t), t) for the optimal solution of (3),
and v(t) = Mu(t) + q. Note that

Vo(t) = Vo F (u(t), t), t € dom ¢, “4)
V29 (®) = V3 F (), 1) — V3 F (), 0 [V} F @, t)] VLF (t), 1).
)

As in [25], function ¢ (-) has a closed form representation.

Theorem 2.2 Let us assume that F # 0, then dom ¢ = int(7) # @ and the opti-
mization problem (3) has a unique solution, and the corresponding optimal vector
u(t) satisfies the following equation

_ 2
u(®) (q + Mu()) = u(®) v(t) = w e ©)
Moreover, for all t € dom ¢, we have
_ 2
¢ (wo, W) = —(n+ 1) In % )

Proof We follow the proof of Lemma 1 in [25]. Let t = (wo, W) € int7, ¢ =
2n (wo — ||[w|?) and w = w? + se. Using Theorem 2.1 there exists i > 0 and
v =Mu+q > 0 such that uv = w. Note that for (u, t) the function F is well
defined. Moreover, from the unique correspondence between u and w, the optimization
problem (3) becomes

¢ (t) _mln[ In (wo—Zw,> —anln (ﬁ}i —w%)]. (8)
i=1

The first order optimality conditions of (8) are

1 1

n 2
- w; — W;
wo — Y w; ! i
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and the optimal vector w* can be found from the following equations

n
wo—g u‘)f‘:u_);"—wiz, i=1,2,...,n.
i=1

2
That is, W* = w2 + % e, proving (6). Furthermore,
2
wo — ||w
d);k—w,»zon”l”, i=1,2,...,n,
n
and then using (8), we obtain (7). O

It can be observed that in (6) and (7) the difference of wg and ||w||2 appears. For this
reason, let us introduce the function p(t) = p(wo, W) = wo — ||w]||2, which in some
sense could serve as a measure of the distance from the boundary of the parabolic
target space 7.

Note that the relation (6) works in two ways. Indeed, for t € dom ¢, we can easily
compute the right-hand side of this equality, which gives us the exact value of the
product of unknown vectors u(t) and v(t) = q + Mu(t).

On the other hand, if we have u > 0 with v = Mu + q > 0, that are (strictly)
feasible solutions of the WLCP, then it is always possible to find a vector t(u) € dom ¢,
such that u = u(t(u)) and v = v(t(u)). Indeed, define

&) = min u; (q + Mu); > 0.
1<i<n
Then, we can define

172 -
ww = [u@+Mu) —cwe] T, wo@ =u’ @+ Mw+E@. O

It is easy to see that
wo(w) — [ww|?

E(u) = T : (10)

Therefore, by denoting t(u) = (wg(uw), w(u)), we have u = u(t(u)) and v = v(t(u)).

3 Parabolic Target-Space Interior Point Algorithm

In this section, we are interested in tracing the surface u(t) for t € 7. In fact, we
cannot compute the point u(t) exactly. However, for our goals, it is sufficient to give
the update strategies only for an approximate u to this surface. The closeness of u to
u(t) can be measured by the (dual) local norm of the partial gradient

2 = Vi FQ, Ol g2, -1 = \/VlF(u, OT[VH Fu, 0]~ 'V F(u,t)
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based on the self-concordant property of function F. The (dual) local norm Xi¢(u)
is called the partial Newton decrement of the function F. Observe that A¢(u) is the
Newton decrement of the function Fy = F (., t), namely A¢(u) = ||V Fr(w)|[v2 Few)]-!-
For more details, see Appendix II.

Using A¢(u) for a given solution z = (u, t) € F,, we can define a neighbourhood
of u(t):

Ni(B) ={z= (u,t) € F, : M(u) < B}

which is called the A-neighbourhood of the point u(t), where 0 < 8 < 1.

However, since the exact value F(u(t), t) = ¢(t) is known, it is possible to use a
functional proximity measure

V(z)=Fut) —¢t) =0, z=(t)eF,.
Based on the functional proximity measure W (z) we define the following set:
W) ={z=@t) e F; 1 y1 < V¥(2) < 2},

where 0 < y1 < y».
Lemma3.1 Let0 < B < l andz = (u, t) € N, (B). Then,

o(hW) < V@) < o (). (11

Proof The functions w and w, are defined in the Appendix II. Feasible solutions
z(t) = (u(t), t) and z = (u, t) are given. Since z(t) = (u(t), t) is optimal solution of
the problem (3), we have ¢ (t) = F(z(t)) = F(u(t), t) and V| F(u(t), t) = 0.

Now, let us apply Theorem 7.9 to the self-concordant function F; at points u, u(t) €
dom Fy. From the inequality (50), with Mg, = 1, follows that

Fy(u) > Fru(®) + (u —u(®)" VF () + o (|VFw) — VF @) [v2fw-t) -

Clearly, VFi(u(t)) = Vi F(u(t), t) = 0, thus, the second term on the right side of
the inequality is 0. Rearranging the inequality, we get

F(u,t) — F(u(t),t) = F(w) — Fru®) > o (IVFW|v2pu-1) = o ().

Therefore,
W(z) = F(u,t) — o (t) > o(re(w),
proving the lower bound in (11).

Taking into consideration that z = (u, t) € A, (8), we have A¢(u) < B < 1, so the
second inequality of Theorem 7.9 can be used with similar computations as before,
getting the

W(z) < ox(Me(w))

upper bound in (11). O

Now, we are ready to present our, new Adaptive Parabolic Target-Space Interior
Point Algorithm (PTS IPA) to solve monotone WLCPs.
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3.1 PTS IPA for monotone WLCPs

We define a vector w* to the weight vector p of the WLCP such that p = (w*)2.
The vector (w*)? is called the target vector. The algorithm starts with a given point
20 = @@, t©) ¢ int £, so it satisfies all inequalities in (2) as strict inequalities.
Starting from u® > 0 with v(® = M u©® + q > 0, we can compute a t© by using
(9). The algorithm consists of two different types of iterations. In the outer loop, the
goal is to use such a direction in the parabolic target space that ensures a large enough
decrease in the stopping criteria, namely the new iterates come closer to the target
vector (w*)? € R% with respect to some proximity measure. Although, the result of
such computation achieves its goal of better approximating the target value, it may
end up in a vector that is not well centered in the sense of the Newton decrement,
At(w). The goal of the inner iteration is to restore this “well centered” property of the
computed new solution, namely to ensure that the computed solution belongs to the
A-neighbourhood NV, (B) of the current point u(t). During the inner loop, the parameter
vector t of the parabolic target space does not change.

Algorithm 1: Adaptive Parabolic Target-Space Interior Point Algorithm for
Monotone WLCPs

Input: the initial pointz(o) =9, t) ¢ int Fz,
the target vector w*)?2 e Rﬁ_ such that (w*)2 = p,
the accuracy parameter ¢ > 0,
the margins 8, > §;,

2
the proximity level 8 € (0, %) 0< 127/32}3 <.
Iteration:
z:=12O,

while [uv — (w*)2|| > ¢ do
Choose a target direction At € R+ \ {0}.
Compute the direction d = (Au, At) € R21+1 g
de (Au) _ <—[V121F(z)]_l V2, F(z) At> .
At At
Find a step length @ > O such thatz :=z + ad € W(§;, 8y).
Make an update t :=t + o At and @t := u + o Au.
while Af(ﬁ) > B do

Compute the direction Al = — [Vlzl F(d, E)] 'V PG, b,
1
Make an update @ := 0 + @ Al.
end while
Setz := (4, t).
end while

Compute the step size as & =

In the next section, we will analyse the validity and convergence of Algorithm 1.
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4 Analysis of the Algorithm 1

In the analysis of our predictor-corrector strategy, we use both measurements A¢(u)
and W (z). Let us analyse the performance of Algorithm 1 to solve monotone WLCPs.

4.1 Analysis of the corrector step

At the start of the analysis, let us first observe that the process at the inner while loop
(corrector step) is a standard Damped Newton Method (DNM) (see Appendix II or
pages 348-349 in [26]).

Lemma 4.1 Let us assume that Z € W(8;, 8,) \ Ny (B), where B € (0, %) such that

2
0< % < §y. Let k denote the number of steps in an inner loop. Then, we need

5
k 1 12
SlmmJ+ (12

corrector steps in order to have z € N, (B).

Proof In the inner while loop, we are minimizing the self-concordant function F,
where z = (4, t) € F.

Based on Theorem 7.10, the full Newton step is feasible. Since dom F; is convex,
a damped Newton step also gives a feasible solution. From Theorem 7.11 and using
the monotone increasing property of the function w, for two consecutive solutions of
the inner loop Z = (i1, t) and z* = (u*, t) we have

F(@) — F(uh) = F@,t) — Fu™, t) > o(A;@)> (). (13)

Hence, the decrease of the self-concordant function F after each step in the inner
loop is at least w(B) > 0, until we reach the neighborhood N; (B), thus, k is finite.
Since k is the first index for which 2K € A (B), the iterates 2 = 2@ = @@, t),
ZD = @b p),..., 2% D = @%b t) ¢ My (B) and z2H = @™, t) € M. (B). On
the other hand, we know that the starting point of the inner loop 2© = @&, t) €
W, 8,), thus

S >VEN = FaQ, ) —9p®) > FO©, ) — F@",t), i=1,....k—1,

(14)
since p(t) < F(a¥, t) forany 2 = @@, t) e F, i =1,2,...,k—1). Using (13)
and (14), we have

8y > FAY, ) — FA* 1.t > k- D). (15)

Now, the iteration bound of the inner loop follows. O

Inequality (12) shows that we need no more than a constant number of steps in the
corrector stage.
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4.2 Analysis of the predictor step

It is clear that after the inner loop of Algorithm 1 the solution z = (u, t) € N; (B).

Analysing the step of the outer loop of Algorithm 1, we find that the solution
Z = (1, t) € W(&, 8,), due to the fact that the function F is a self-concordant barrier,
thus the step length « > 0 can be chosen to satisfy the inequality §; < W (z) < §,.

Let us show now that the step length iy > 0 computed at the k" predictor iteration is
sufficiently big. For that, we need to compare the size of the steps in z-space (R***!)
with that in t-space (R"+1). The local norm in z-space is defined using the self-
concordant function F and the set int F,, while in t-space using ¢ and the set int 7.

First, we show that if z is in the neighborhood N (8), then z(t) is close to z and
that is also true for the gradient vectors.

Lemma4.2 Letz = (u,t) € N, (B), where B € (O, %) Then,

At(w) B
Iz —zt)v2pe < [ h) =1 5 <1, (16)
At(u) B
IVF(z) = VE@Mt)[v2p@ < < (17)

1 —2x) — 1-28"

Proof By definition, ||z — z(t)|[y2 ;) = lu —a(t)|[y2f, @)- Using Corollary 7.6 with
the self-concordant function Fy, we get

lu —u®)lv2F, @
L+ lu—ut)|lv2p@w

< A¢(m).

Since z € N3 (B), A¢(u) < B < 1, the inequalities in (16) are proved by rearranging
the previous inequality and then substituting the upper bound 8 on A¢(u).

In a similar way, we can give an estimation for the gradient. Applying Corollary
7.7, we get

IVF(z) — VF () l[v2p @)
1+ [IVF(z) — VF ) ll[v2F @)

<llz—z®lv2pw-

Since ||z — z(t) || y2 F) < 1, we can reformulate it as (17) and again substitute the
upper bound S. O

To give an estimation on the length of the predictor direction d by the length of At
(so considering only its t-space part), we need one simple fact on the monotonicity of
Schur complement.

Lemma 4.3 (Schur monotonicity lemma) Consider two symmetric matrices

_| Ai Bi (m)x(ndm)  ;
Ql_[BlTCl]GR 9 1_152’

such that 0 < Q1 = Q. Then, [C1 = BT AT'B] = [C2— BT A7'Ba
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Proof Let X; = A;'B; and S; = C; — BT A-'B; (i = 1,2), then the well-known

identity says
| I O|A 0|1 X; .
o=l Pl s)lo ] =2

where O is the zero matrix and I is the identity matrix with appropriate size. This
means by A; > 0 that

T
(lvl) 0; (lvl) =@+ XV A@+Xiv)+vISivevisy,  i=1,2,

and the quadratic form is minimal in u = —X;v. Therefore, for any v € R”,

T T
v [Sz—sl]v=[_)§2v} 0, [_fzv}—[_f”] 0 [_flv}

T
> [‘X”} (02~ Q1) [_?V} >0,

\4

since O — Q1 > 0. ]

Lemma4.4 Letz = (u,t) € N, (B), where B € (O, %) and d be the predictor direction
of Algorithm 1. Then,

1-B
ldllv2pe) < 1-25 IAtllg24t)- (18)

Proof We know that the Hessian V> F (z) is nondegenerate for any z € int F. (see
Theorem 7.2) and based on the result of Theorem 7.4 and (16), we have

1
lz — 2(t)[lv2 p(z)?

2
V2F @) < = V2F (z(t) < ( 1-F ) V2 F (z(t)).

1-28

Therefore, using the monotonicity of Schur complement (Lemma 4.3), we complete
the proof:

T 2 2
2 T2 _ [ Au v ]F(z) VZF(Z) Au
14152 = 47 V7 Fd = <At) (V%F(Z) V%zF(z)) (At)

= at” (szzF(z) — V3 F@) [V} F@)] ! V122F(z)) At

L—5\2
< < p ) At” (szzF(z(t)) — V3, Fx(t) [V} Fz(t)]”! V%ZF(z(t)))At

1-28
_(1-8 T _(1-8 2 2
_<1_2ﬁ) At V¢(t)At_(1_2ﬂ> 1At -

]
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Now, we are ready to give a lower bound on the displacement in the t-space.

Theorem 4.5 In the predictor step of Algorithm 1, if z = (u, t) € N, (B), with B €
(O, %), and o > 0 is such that z + a d € W(8;, 8,) holds, then

1-28 (1 22
(X||At||vz¢(t) > ma)* E o — 1-28 > 0, (19)

where At is the chosen target direction.

Proof On the contrary, assume that

1-28 (1 2p2
o |Atlly2gq) < ﬁw* (5 [51_1—2/6 .

Using that a)*’l(x) < lforx > 0, it means that « || At|lg24 ) < % Hence, based
on (18), this assumption means that « [|d|ly2p ) < 1.

Now, using this, the fact that F is a self-concordant function, and inequality (49)
in Theorem 7.8, we have the following inequality for the solutions z and z + « d.

Fz+ad) < F@z)+ad VF(@) + ws (o ||d||V2F(z))- (20)
Due to the fact that ¢ defined by (3) is a convex function,
Gt +a At) > ¢(t) + o AtT Vo (t) = ¢(t) + ad? VF(z(t)). (21)
After subtracting (21) from (20), we get

V(z+ad)=F(z+ad) —o(t+aAt)
< V(@) +ad (VF@) — VF@W)) + oo ldly2pg)-

Recall that in the predictor step of Algorithm 1 the step length o has been chosen to
satisfy the following condition z+ o d € W(é;, §,), namely §; < W(z + o d). On the
other hand, z € N, (B8). From Lemma 3.1, we have W (z) < w,(At) < w4(B) using
the monotone increasing property of w,. Combining these estimations, we have

81 < wx(B) +a |ldlly2py IVF (@) — VF @) lljv2 -1 + @ (@ [dlly2pe) -
Now, we can use inequality (40) of Lemma 7.3, since « ||d||y2 (5 < 1, and we get
81 < wu(B) + @ (IVF (@) = VF @) lljv2p 1) + 2 0x (@ [dllv2pg) -

Functions o and w, are monotone increasing, so we can use the upper bounds given
in (17) and (18), which yields

1 —
5 < wi(B) + @ (1 _/32ﬂ> + 20, (1 - ;;ga ||At||vz¢(t>) . 22)
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We provide an upper bound on the first two terms in (22) using the nonnegativity of
the logarithm,

2
):—ﬂ—ln(l—ﬁ)—}— p —ln<1+ A >< 25

w*(ﬁHw( 1—28 1-28) =128

1-28

We conclude from (22), that

22 1-B
which contradicts our initial assumption. O

Corollary 4.6 In the predictor step of Algorithm 1, if z = (u,t) € Ni(B), with

B € (0, %), and @ > 0 is such that z + ad € W(8;, 8,), where §; = (2 + Kz)%
with some k > 0, then

B(1 —2B)«
“NAtllviow = G50 g1 gy’

(24)

where At is the chosen target direction.

Proof Based on (19), with the given special value of § and properties of the function
wy, we have

l—ﬁ 4 K2ﬂ2 4 IC2,32
1-2p 180 = @, (2(1—2/6)) Z @y (2(1—/6)2)

0 K2 ‘32
> w, . (25)
2(1=p)A =B +«p)
By inequality (41) of Lemma 7.3, we get
K2}32
k> B _ T < kP )
2(1—B)(1 —B+«B) I N G '
1 =50 -=B+«p) 2(1 _ 17,3+K,3) B+«p

Combining the above inequality with (25), we get (24). O

Remark 4.1 If § = %, 8 = ZJ%"z, where « > 0, then in each predictor step of Algo-

rithm 1 to solve monotone WLCPs, we have

2k
ol Atlly2gq) = 3610 (26)
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5 Derivation of iteration bounds for Algorithm 1

The goal of this section is to give an upper bound on the number of outer iterations.
As we have seen in Lemma 4.1, after a finite number of corrector steps, the solution
satisfies z € N5 (8). Thus, the sequence of points z?, z(D, z® | . z® computed by
the algorithm starting from the initial feasible solution z?, belongs to \V;.(8) C ..
In particular, this means that for k > 0

2 T
u® >0, MuY+q>0, WY MuV+g > (W(k)) : (u(k)) Mu®+q) < wi.

Thus, if we have a target point t* = (wg, w*) € dom ¢, it is enough to study the rate
of convergence of w*) — w*. For obtaining the complexity result, we focus on a
special type of updating strategy in the target space, 7, namely the Greedy Step:

t@) =t+at —t) =at*+ (1 —a)t, Q7)

where a € (0, 1] and t = (wq, w) is the current iterate, while At := t* —t.

Let wy := [[w* |2, then p(t*) = 0, which means that the target point t* is on the
boundary of 7. We introduce the function £*(t) := wo —wg—2 w* T(w—w*). Simple
computations show that

) = wo — [WI* + lw — w¥[|> = p(t) + [lw — w*||%.
Thus, we have
(®) = max{wo — [wl?, [w — w*|*} = max{p(t), lw — w*[?},  tedom¢

and clearly £*(t*) = 0. Hence, we can use £*(t*)) as a natural measure for the quality
of our approximate solutions, since it gives an upper bound for the distance of the
point from the boundary and the target point, as well.

Now, we can measure the distance of vector t € dom ¢ from the boundary of dom ¢
in the opposite direction (to the greedy one) by defining

a(t) = max{a > 0 : t(1 — «a) € dom ¢}.

Note that the maximum is achieved when t(1 — «) is on the boundary of dom ¢, so
wo(l — ) = |[w(1 — «)]|2, therefore

_em e
Iw—wP  flw— w2

a(t) +1> 1. (28)

Using the function ¢, we can estimate the local norm of the search direction At.
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Lemma5.1 Lett € dom ® and At be the target direction. Then, we have

n+1 a)—1
N <= At < n+1.
T [Atlg2g¢) < v+

Proof Consider the function 1 (t) := —In p(t). Let us compute its derivatives at the
point t € int dom ¢ along the direction

At = (w§ — wo, W —w) = ([W*|* — wo, w*—w)
namely, compute the directional derivatives of

Yt +a At) = —In(wo + « Awp — |[W + o Aw|?).

Using (28) we have
Awg — 2wl Aw lw —w*[[? — (wo — lw]|?)
DY (H)[At] = — = —
vl oD o)
Clw—wr?
p(t)y '
w—w 2 —p®)°  2lw—w2 fw—wH[*
DXy (t At2=( = 1
volad 20 IS 2o '
(29)

“ao-m*th

Using that D2y (t)[At]? = ||At||2v2 ’o and the previous equation, we get

a®)—1\* 1 1\?
( a(® ) ”At”vzwtrg?(tﬁ(l_@) ‘

From the previous expression, we obtained the following bounds

e -1

- oa®

1 [Atllg2y ¢ = (30)

1
V2
In Theorem 4.5 the bound is given on [|At|ly24 ) = D2 (t)[At]?, where the closed

form of the function ¢(t) = —(n + 1) In % is stated in (7). Similarities between

the functions ¢ and ¢ are clear, thus we need to understand the connections between
| Atlly2y ) and || At|lg24 ). It can be shown that

D*¢®[AL] = (n + 1) D*YO[AL®,  so Aty = v+ L At]g2yq.
which combining with (30), completes the proof. O
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The expression of the distance function ¢ (t) appearing in Lemma 5.1 gives the idea
to define the following merit function

*4\2
0 > 0%(t). (31)

*(t) = a(t) _
o T — [wowr 2 T

= 2o -1 o5 (t)

The following lemma plays an important role in the analysis. It shows that if the
step length is big enough, then the decrease of the merit function value p*(t()) is
large enough.

Lemma5.2 Let o € (0, 1) be a feasible step length in the predictor step of Algorithm

LIfa>y gggt;ly then u*(t(a)) < ﬁ w*(t) with some y € (0, 1).

Proof Note that £*(t(«)) = (1 —a@)£€*(t) and ||w(a) — w*| = (1 — a)||w — w*||, thus

a(t(a)) = % > «(t). Using the definition of the merit function u*, we have

a(t(@))

W £ (t()). (32)

p(t(@) =

We estimate the two factors from (32) separately. Using the lower bound on the step
length o, we get

a(t(w)) — 1 | — l -«

a(t@) a(t)
>1_L+ M_(l_L><1+L> (33)
= Taw 2o T\ aw a®))
and |
C(t(a) = (I —a)l*(t) < (1 -y a® - )E*(t) (34)
a(t)
Substituting the bounds obtained in (33) and (34) into (32), we get
-y ® — yle® — 1)
o a(t) — y(a(t) —
(b)) < Ty CO = e G
(1~ aw) (1+a) wury
a()y , L,
=(1- =2
( g(t)+y> W (t) < 5y w (L), (35)

since | — xy/(x + y) is a monotone decreasing function for x > 1 and «(¢#) > 1 by
(28). m]

Let us show now that the condition of Lemma 5.2 can be derived from inequality
(26). Indeed, we have

1 2K - a(t) — 1
[Atillv2g@y 3G +Kk) —  alt)

o = | v (36)
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: _ 2K
With ¥ = s vt

In the following theorem, we derive an upper bound on the total number of iterations.
Theorem53 Let B = i, 8, = né;, where §; = 2+K andn > 1,k >0,y =

O — (w® O
3(3+f<)«/ﬁ and let 2V = (0", t%) € F; be the startmg point. Then, Algorithm 1

performs at most
1 * (¢ (0 * (¢
—log2'u D _ 0 «/ﬁlnM
&

y e
iterations.

Proof Using (36) and Lemma 5.2, we get that after each iteration p*(t(e)) <
w*(t). Hence, u*(t) < ¢ if

LR
— ) w9 <.
<1+y>u( ) <

Rearranging the inequality, we obtain that u*(t) < ¢ holds if

*4(0)
N N (u (t )>.
In(1 + y) e

Using In(1 + y) = y In2 for y € (0, 1), we obtain the result. O

H-)/

6 Numerical results

We tested Algorithm 1 on two sets of instances: in the first case, we used matrices given
on the website [33], while in the second case we randomly generated the coefficient
matrix of (WLCP). We considered 8 = 4, 8 =098, =1lande = 1078,

The website [33] gives a detailed description of how the collected matrices were gen-
erated. All the matrices are either bisymmetric or symmetric PSD. For these instances,
we generated the vector q as —Me + e and used the vector e as the initial solution.

A total of 66 problems (21 symmetric PSD and 45 bisymmetric) were considered,
47 of which were solved by the algorithm with an accuracy of at least 107° (see
Tables 1 and 2), while in case of 7 problems we got a solution with accuracy worse
than 103 (see Table 3). The required accuracy in all these runs was 1078, The earlier
terminations are related with difficulties in linear algebra, which can be eliminated by
utilizing more robust linear algebra software and better implementation of other details
which can suffer from numerical inaccuracies caused by finite precision arithmetic. As
we can see, the total number of solutions of Newton systems is always quite moderate.

Let us present the computational results for randomly generated problems. Recall
that we considered the following problem: Find u,v € R} : uv = p withv =
Mu + q, where p € R’J’r and M + MT = 0. A necessary and sufficient condition for
the solvability of this problem is the existence of the strictly feasible primal-dual pair
u,v) € R++,suchthat€f = Mu + q.
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Table 1 Numerical results for
symmetric PSD matrices with
reached accuracy at least 1076

Table 2 Numerical results for
bisymmetric matrices with
reached accuracy at least 1070

@ Springer

Problem Dim Predictor Corrector Total
TR_PSD_1 27 18 35 53
TR_PSD_2 32 17 32 49
TR_PSD_5 48 20 39 59
TR_PSD_6 47 20 40 60
TR_PSD_7 46 20 40 60
TR_PSD_8 50 34 59 93
TR_PSD_9 50 29 58 87
TR_PSD_10 49 29 58 87
TR_PSD_11 48 34 59 93
TR_PSD_12 74 18 36 54
TR_PSD_13 77 28 48 76
TR_PSD_14 83 21 42 63
TR_PSD_15 91 47 63 110
TR_PSD_16 96 16 33 49
TR_PSD_17 97 19 38 57
TR_PSD_20 50 29 58 87
Problem Dim Predictor Corrector Total
TR_BS_1,2 59 19 38 57
TR_BS_4 68 19 39 58
TR_BS_5,6 73 17 34 51
TR_BS_7,8 74 24 48 72
TR_BS_9 75 20 84 104
TR_BS_10 75 20 40 60
TR_BS_11,12 80 25 49 74
TR_BS_13,14 81 26 51 71
TR_BS_15 84 16 34 50
TR_BS_16 84 16 33 49
TR_BS_17,18 88 24 46 70
TR_BS_19 89 24 70 94
TR_BS_20 89 19 39 58
TR_BS_21 89 19 39 58
TR_BS_22 95 23 45 68
TR_BS_23 96 24 47 71
TR_BS_24,25 95 23 46 69
TR_BS_28,29 102 29 57 86
TR_BS_30,31 103 24 47 71
TR_BS_42 90 20 42 62
TR_BS_43 90 19 38 57
TR_BS_45 90 24 49 73
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Table 3 Numerical results for

difficult problems (reached Problem Dim Predictor Corrector Total

accuracy is worse than 10*3) TR PSD 3 41 11 23 34
TR_PSD_4 43 7 14 21
TR_PSD_22 79 6 12 18
TR_BS_3 68 14 28 42
TR_BS_26 97 15 30 45
TR_BS_27 97 17 35 52
TR_BS_34 140 23 46 69

Table 4 Average iteration Dimension 16 32 64 128 256 512

numbers for random problems

Predictions 11.3 12.5 14.7 18.5 229 29.0
Corrections 22.8 24.9 30.7 50.1 58.0 74.9

Hence, this condition serves as a starting element for our random generator. It
performs the following four steps.

1. Choose randomly @1, V € R’ ,, whose components are uniformly distributed in
O, 1).

2.Form arandom matrix A € R"*" and a lower triangular random matrix L € R"**”"
with elements uniformly distributed in (—1, 1).

3.Set M = AAT + (L — LT), where & > 0 is a parameter. Define q = v — M.

4. With probability = € [0, 1], decide if the element p; is positive. Positive p; are
chosen uniformly distributed in (0, 1].

Thus, our generator has three parameters: n, &€ > 0, and w € [0, 1]. For our
experiments, they are chosen as follows: m = %, & = 10.

In this way, we generated 100 problems of each size indicated in Table 4. The
columns of Table 4 contain the average numbers of predictor and corrector steps for
different dimensions in the series of one hundred random test problems.

As we see, for one predictor step, we need approximately 2—3 corrector steps. With
the growth of the dimension, the Newton system inside the algorithm becomes more
and more degenerate. Hence, for dimension n = 512 our algorithm reached only the
accuracy £ = 1077,

The most interesting observation from our preliminary experiments is the significant
acceleration of convergence in the end of the process. We can see it from Table 5, which
relates the progress in the proximity measure pu*(-), achieved at a random problem
of dimension n = 512, with the number of predictor and corrector steps. In the last
column of Table 5, we can see the relative size of the predictor step as compared with
the maximal step preserving feasibility.

In the end of the process, the algorithm often demonstrates a good linear rate.
However, the possibility to achieve a local super-linear rate of convergence for methods
of this type remains an interesting open question.
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Table 5 Acceleration of ) Nored Neor max

convergence fOI' a random

problem 5.102 0 0 0.84
4.10! 15 32 0.87
3.100 21 45 0.92
3.1071 24 51 0.95
2.1072 26 55 0.96
2.1073 27 57 0.97
3.107% 28 59 0.97
2.107° 29 61 0.97
2.107° 30 63 0.96
1-1077 31 65 0.96

7 Conclusion

In this paper, we introduced an IPA for monotone WLCPs (see Algorithm 1) by
extending the PTS framework proposed by Nesterov (2008) in [25] for primal-dual
LP problems. The method performs two types of steps. In the predictor stage, the
goal is to use a search direction in the PTS which ensures a large enough decrease in
the stopping criteria. The goal of the corrector stage is to ensure that the computed
solution belongs to the neighbourhood N;, (B) of the current point u(t). The algorithm
works in a wide neighborhood, allowing very large steps. This results in a significant
acceleration in the end of the process, which was also illustrated in our preliminary
numerical experiments. Furthermore, we showed that the proposed PTS IPA has the
best known worst-case complexity bound. One direction for future research is to
generalize the algorithm to more general classes of problems, such as P, (k)-WLCPs
(sufficient-WLCPs), or WLCPs over symmetric cones. Considering the local super-
linear rate of convergence for the method is another open question. Furthermore,
analysing other strategies instead of the greedy step in the PTS is also an interesting
future research topic.

Appendix I: Some optimization problems leading to monotone LCPs
and WLCPs

In this section, we introduce two different forms of the linearly constrained con-
vex quadratic programming problems. The first classical model contains only sign
restricted variables, while the second one has free variables, as well. Due to the fact
that the objective function is quadratic, the elimination of free variables can not be
done in the similar way as in LP.
Let us consider the following linearly constrained, primal convex quadratic pro-
gramming problem
min % x" 0x +¢’'x

Ax <b, X20} (P—0P)
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where Q € R" " is a given positive semidefinite matrix, and A € R"™*" is a given
matrix. Furthermore, ¢ € R” and b € R™ are given vectors. Vector x € R” is the
vector of the (primal) decision variables. o

Let us consider the Lagrange function, L : R"""*" — R assigned to the (P — Q P)

problem as
1
L(x,y,s) = 3 x'Ox+cf'x + yT(Ax —b) —s'x.

The first order optimality conditions, the Karush-Kuhn-Tucker constraints [2, 20] can
be derived as

Ax +z=b, x>0, z>0,

—Aly —0x +s=¢, y=>0, s>0, (37)

xs=0, yz=0.

wherez = Ax — b € Rf’;’. By introducing the following notations

[ o AT (i) x (fi+172) _(c _(x (s P
M_|:—A0 eR ,q—b,u_y,v_ze]R ,

and n = n 4+ m. We can define a special LCP, as the first order optimality criteria of

the (P — Q P) problem.
The second linearly constrained convex quadratic programming model was intro-

duced by Klafszky and Terlaky [18] as

min ¢7'x + % x'cTcx + % 27z

AX + Bz >b (P — QPkr),
X >0
max y'b — % y'BBTy — % wlw
yA—- wiCc <ec (D — QPkr),
y >0

where A € R B € R™* C € R'*" are given matrices, and ¢,x € R", b,y €
R™, z € RF, w € R are vectors used in the problem description. It is easy to derive
the weak duality theorem in the following form.

Proposition 7.1 Let (X, z) and (y, w) be arbitrary primal and dual feasible solutions.

Then,
T

1 1 1 1
cIx+ 5 x'cTcx+ 5 'z > yTb— > yTBBTy— > w'w
holds. The previous inequality is satisfied with equality, if and only if

w=Cx, z= BTy, and rTy=O, sTx=O,

are fulfilled, where v = AX + Bz —bands = ¢ —y' A +w! C, are primal and dual
slack variables.
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Those primal- and dual feasible solutions that satisfy the weak duality inequality with
equality are called optimal primal and dual solutions. From those constraints that
ensure the previous inequality is satisfied with equality, the following LCP can be
derived.

—Py— Ax+y =-b

T _ v —

Ay —ox A x=cl prop
X, ¥,X, ¥ >0
xx =0, yy=0,

where P = BBT and Q = CT C are positive semidefinite matrices. The (BLC P) is
the corresponding Karush—Kuhn—Tucker system to (P — Q Px7) and (D — Q PxT)
problems [2, 18]. If we denote by M the matrix of the linear system of (BLC P), then
the matrix M has the following structure

P A
M= [_AT Q].
Furthermore, we introduce the following notations n := m + n, q := (72), u:=

(;) and v := (g) The (BLC P) problem with the given bisymmetric matrix M* is

an LCP with a special structure.

Let us note here that we can define the corresponding (WLCP) problem by changing
the right-hand side of the last equations in (37) or in (BLCP) from 0 to a nonnegative
vector p.

Appendix IlI: Self-concordant functions and some useful results

This part of the paper is based on the theory of self-concordant functions presented in
[9, 11, 23, 26].

Definition 7.1 A function f : R” — Ris called self-concordant if it is a closed convex
function with open domain and there exists a constant M s > 0 such that the inequality

3

D fTh, b, )| < 2M; (D?f(th, b))’ (38)

holds for all x € dom f and h € R”, where D? f(x)[h, h] and D3 f(x)[h, h, h] are
the second and third order differentials of function f taken at point X in the direction
h. If My = 1, the function is called standard self-concordant.

A specific subfamily of self-concordant functions is the family of self-concordant
barriers.

4 The
P A PO 0 A i
w=| Srol=[o o] ars]er

is bisymmetric matrix, if P and Q are symmetric positive semidefinite matrices.
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Definition 7.2 Let f be a standard self-concordant function. We call it a v-self-
concordant barrier for the set of dom f, if

(Df (®)[h])* < v D*f(x)[h, h] (39)

for all x € dom f, where Df (x)[h] is the first order differential of function f taken
at point x in the direction of h. The value v is called the parameter of the barrier.

The next theorem states that self-concordance is an affine-invariant property.

Theorem 7.1 ([26], Theorem 5.1.2) Let a function f be self-concordant with constant
My, and A : R" — R™ be a linear operator of the form A(x) := Ax + b, where
A € R™" and b € R™. Then, the function

P(x) = f(AX)

is also self-concordant and My = M.

Theorem 7.2 ([26], Theorem 5.1.6) Let a function f be self-concordant and dom f
contains no straight lines. Then, the Hessian V* f (X) is nondegenerate at all points
x € dom f.

We will use the following notation:
Il = IIhl%s ;o = D*f (O[h, h] = h" V2 £ (0)h,
by referring to the point where the Hessian matrix of the function f has been computed.
This is called the primal local norm of direction h with respect to x.
Under the assumption that dom f contains no straight lines, we can define dual
local norm for any x € dom f C R"” and g € R” as follows

lelx = glliv2 r -t =/ gl [VZifx)] g

It can be shown that for any g, h € R” : |h”g| < |h|x lgll% holds.
Using the dual local norm we can introduce the Newton decrement of the function
f atx € dom f in the following way

) = IVS®llx = IV S ®lliv2 -1 = \/Vf(X)T[sz(X)]“Vf(X).
Let us define the following functions:
w()=t—In(14+1¢), t=>0,

and
we(t)=—1t—In(1—17), T€][01).

Note that @ and w, are monotone increasing convex functions.
We summarize from Lemmas 5.1.4 and 5.1.5 of [26] some useful results that we
use in our analysis.
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Lemma?7.3 Foranyt > 0andt € [0, 1), we have

o) + ws(t) > t T, (40)
2 ‘E2
71 S wy(7) < m (41
Theorem 7.4 ([26], Theorem 5.1.7) Let x € dom f. Then, for any y € W (x, M%)
we have
(1=Mpr)* Vi fx) 2 V() < m V£ (x), (42)

wherer = |y — X[lv2 £ x)-
We need additional inequalities that characterize self-concordant functions.

Theorem 7.5 ([26], Theorem 5.1.8) Let a function f be self-concordant. ForanyXx,y €
dom f, we have

ly — xII2,
) (VFy) -V Vii® 43
y—x) (Vf(y) fx) > Ty o N (43)
1
f@ = f®+ -V + 7 oMyplly —xllv2rx)s (44)

f
where w(t) =t — In(1 +1).

An easy consequence of the inequality (43) is the following statement.

Corollary 7.6 Let a function f be self-concordant. For any X,y € dom f, we have

ly —xllv2 px)
L+Mplly —xllv2px)

< IVF = VI®lv2 pa-t- (45)

Define the Fenchel conjugate function (or Fenchel dual function) f, of the self-
concordant function f for s € R”, the value of this function is defined as follows:

f©= s (s"x-f®). (46)

xedom f

Clearly, dom f, = {s € R"” : f(x) —s’x is bounded below on dom f}.

Corollary 7.7 Let a self-concordant function f be given and denote by f, its Fenchel
conjugate function. For any X,y € dom f we have

IVf(x) = VIWIv2 -
L+ Mg |IVFX) = VW2 e

=y —xllv2 ) (47)
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Similarly to the lower bounds (43) and (44), under mild, natural assumptions upper
bounds can be provided for the same expressions. Interestingly enough the function
w has been replaced by its Fenchel conjugate w,.

Theorem 7.8 ([26], Theorem 5.1.9) Let a function f be self-concordant. For any X €
dom f with ||y — Xllv2 px) < ML,»’ we have

, Iy =132
¥ =% (V) - VIx) < , (48)
1 =My lly —xllv2 px)
1
FO = fOO+ =0V + o5 oMy lly = Xlvese) (49)

f
where wy(t) = —t —In(1 —¢t), €0, 1).

Furthermore, the following important inequalities hold, as well.

Theorem 7.9 ([26], Theorem 5.1.12) Let a function f be self-concordant. For any
X,y € dom f, we have

1
fO=f®O+y-x0"Vix+ W2 w (Mf IVf({y) — Vf(X)”[vZf(y)]*l) . (50)
f

Ifm addition ”Vf(y) — V.f(X)”[VZf(y)]—I < MLf’ then

1
FO) < fFO+-0"Vi®+ 72 (MfIVF®) =V ®lw2sg)- GD
f

The following theorem estimates the local convergence of the standard Newton
Method. (For details, see pages 190-191 in [24].)

Theorem 7.10 ([24], Theorem 4.1.14) Let a function f be self-concordant. Assume
that dom f contains no straight line, and x € dom f with A y(x) < 1. Then, the point

xP=x— [V f®)]'Vf(x)

2
belongs to dom f and we have 1y (x1) < (%) .

Let us consider now the scheme of the Damped Newton Method, namely the new
iterate x* is computed as follows

ex— — 1 VeV IR
14+ Mg s (x) ’
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Theorem 7.11 ([26], Theorem 5.1.15) Let a function f be self-concordant and apply
the Damped Newton’s method for minimizing the function f. Then, we have

1
f&H) < f® - 7 w(My 2 r(x)).
f
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