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A POLYNOMIAL PREDICTOR-CORRECTOR TRUST-REGION
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Abstract. In this paper we present a scaling-invariant, interior-point, predictor-corrector type
algorithm for linear programming (LP) whose iteration-complexity is polynomially bounded by the
dimension and the logarithm of a certain condition number of the LP constraint matrix. At the
predictor stage, the algorithm either takes the step along the standard affine scaling (AS) direction
or a new trust-region type direction, whose construction depends on a scaling-invariant bipartition of
the variables determined by the AS direction. This contrasts with the layered least squares direction
introduced in S. Vavasis and Y. Ye [Math. Program., 74 (1996), pp. 79-120], whose construction
depends on multiple-layered partitions of the variables that are not scaling-invariant. Moreover, it is
shown that the overall arithmetic complexity of the algorithm (weakly) depends on the right-hand
side and the cost of the LP in view of the work involved in the computation of the trust region steps.
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1. Introduction. We consider the linear programming (LP) problem

minimize, ¢’z

(1) subject to Ax=0b, x >0
and its associated dual problem

) maximize(, ) by
subject to ATy +s=c, s>0,

where A € R™*™ ¢ € R™", and b € R™ are given, and the vectors z,s € R", and
y € R™ are the unknown variables.

Karmarkar in his seminal paper [4] proposed the first polynomially convergent
interior-point method with an O(nL) iteration-complexity bound, where L is the size
of the LP instance (1). The first path-following interior-point algorithm was proposed
by Renegar in his breakthrough paper [17]. Renegar’s method closely follows the
primal central path and exhibits an O(y/nL) iteration-complexity bound. The first
path-following algorithm that simultaneously generates iterates in both the primal and
dual spaces has been proposed by Kojima, Mizuno, and Yoshise [5] and Tanabe [19],
based on ideas suggested by Megiddo [7]. In contrast to Renegar’s algorithm, Kojima
et al’s algorithm has an O(nL) iteration-complexity bound. A primal-dual path-
following with an O(y/nL) iteration-complexity bound was subsequently obtained by
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Kojima, Mizuno, and Yoshise [6] and Monteiro and Adler [11, 12] independently.
Following these developments, many other primal-dual interior-point algorithms for
linear programming have been proposed.

An outstanding open problem in optimization is whether there exists a strongly
polynomial algorithm for linear programming, that is one whose complexity is bounded
by a polynomial of m and n only. A major effort in this direction is due to Tardos
[20] who developed a polynomial-time algorithm whose complexity is bounded by a
polynomial of m, n, and L 4, where L 4 denotes the size of A. Such an algorithm gives
a strongly polynomial method for the important class of linear programming problems
where the entries of A are either 1, —1, or 0, e.g., LP formulations of network flow
problems. Tardos’ algorithm consists of solving a sequence of “low-sized” LP prob-
lems by a standard polynomially convergent LP method and using their solutions to
obtain the solution of the original LP problem.

The development of a method which works entirely in the context of the original
LP problem and whose complexity is also bounded by a polynomial of m, n, and L4
is due to Vavasis and Ye [28]. Their method is a primal-dual, path-following, interior-
point algorithm similar to the ones mentioned above except that it uses once in a while
a crucial step, namely the least layered square (LLS) direction. They showed that
their method has an O(n3%(log Y4 + logn)) iteration-complexity bound, where X
is a condition number associated with A having the property that logxa = O(La).
The number Y4 was first introduced implicitly by Dikin [2] in the study of primal
affine scaling (AS) algorithms, and was later studied by several researchers including
Vanderbei and Lagarias [27], Todd [21], and Stewart [18]. Properties of x4 are studied
in [3, 25, 26].

The complexity analysis of Vavasis and Ye’s algorithm is based on the notion
of crossover event, a combinatorial event concerning the central path. Intuitively, a
crossover event occurs between two variables when one of them is larger than the other
at a point in the central path and then becomes smaller asymptotically as the optimal
solution set is approached. Vavasis and Ye showed that there can be at most n(n—1)/2
crossover events and that a distinct crossover event occurs every O(n!-5(log Y a+logn))
iterations, from which they deduced the overall O(n35(logxa + logn)) iteration-
complexity bound. In [10], an LP instance is given where the number of crossover
events is ©(n?).

One difficulty of Vavasis and Ye’s method is that it requires the explicit knowl-
edge of Y4 in order to determine a partition of the variables into layers used in the
computation of the LLS step. This difficulty was remedied in a variant proposed by
Megiddo, Mizuno, and Tsuchiya [8] which does not require the explicit knowledge of
the number Y 4. They observed that at most n types of partitions arise as Y4 varies
from 1 to oo, and that one of these can be used to compute the LLS step. Based on
this idea, they developed a variant which computes the LLS steps for all these parti-
tions and picks the one that yields the greatest duality gap reduction at the current
iteration. Another approach that also remedies the above difficulty was proposed by
Monteiro and Tsuchiya [14]. Their algorithm computes only one LLS step per itera-
tion without any explicit knowledge of ¥ 4. This method is a predictor-corrector type
algorithm like the one described in [9] except that at the predictor stage it takes a
step along either the primal-dual AS step or the LLS step. In contrast to the LLS
step used in Vavasis and Ye’s algorithm, the partition of variables used for computing
the LLS step is constructed from the information provided by the AS direction and
hence does not require any knowledge on y4. Both of these variants ([8], [14]) have
exactly the same overall complexity as Vavasis and Ye’s algorithm.
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Another disadvantage associated with Vavasis and Ye’s algorithm, as well as its
variants in [8] and [14], is that they are not scaling-invariant under the change of
variables (z,y,s) = (DZ,7, D7'5), where D is a positive diagonal matrix. Hence,
when these algorithms are applied to the scaled pair of LP problems, the number of
iterations performed by it generally changes and is now bounded by O(n*?® log(Yap +
n)), as AD is the coefficient matrix for the scaled pair of LP problems. On the
other hand, using the notion of crossover events, LLS steps and a few other nontrivial
ideas, Monteiro and Tsuchiya [15] have shown that, for the Mizuno-Todd-Ye predictor-
corrector (MTY P-C) algorithm, the number of iterations needed to approximately
traverse the central path from g to uf is bounded by O(n3-5log(x% +n)+T (1o/1f)),
where X% is the infimum of X 4ap as D varies over the set of positive diagonal matrices
and T'(t) = min{n?log(logt),logt} for all ¢ > 0. The condition number x% is clearly
scaling-invariant and the ratio X% /xa, as a function of A, can be arbitrarily small
(see [15]). Hence, while the iteration-complexity obtained in [15] for the MTY P-C
algorithm has the extra term T'(po/py), its first term can be considerably smaller
than the bound obtained by Vavasis and Ye. Also note that, as po/ps grows to oo,
the iteration-complexity bound obtained in [15] is smaller than the classical iteration-
complexity bound of O(y/nlog(o/puy)) established in [9] for the MTY P-C algorithm.

An interesting open problem is whether one can develop a scaling-invariant interior-
point algorithm for linear programming whose iteration-complexity and arithmetic-
complexity are bounded by a polynomial of n and logx%. In this paper, we par-
tially answer the above question by presenting a predictor-corrector type algorithm,
referred to as the predictor-corrector trust-region (PC-TR) algorithm, which has
O(n35log(y* +n)) iteration-complexity bound. It is a predictor-corrector algorithm
similar to the one developed in [9] except that, at the predictor stage, it takes a step
along either the AS direction or a trust-region (TR) type step. Unlike the LLS di-
rection used in the predictor-corrector algorithm of [14], the TR direction depends
on a scaling-invariant bipartition of the variables and hence it is a scaling-invariant
direction. Its iteration can be briefly described as follows. First, the AS direction is
computed and a test involving this direction is performed to determine whether the
TR step is needed. If the TR direction is not needed, a step along the AS direction,
followed by a standard corrector step, is taken as usual. Otherwise, the AS direction
determines a scaling-invariant bipartition of the variables which allows to construct
a pair of primal and dual trust region subproblems whose optimal solutions yield the
TR direction. Then the algorithm takes a step along either the AS or the TR di-
rection whichever yields the largest duality gap reduction. Moreover, we show that
the overall arithmetic complexity of the PC-TR algorithm (weakly) depends also on
b and ¢ due to work involved in the computation of the trust region steps.

The organization of the paper is as follows. Section 2 consists of six subsections.
In subsection 2.1, we review the notion of the primal-dual central path and its associ-
ated two norm neighborhoods. Subsection 2.2 introduces the notion of the condition
number Y4 of a matrix A and describes the properties of x4 that will be useful in
our analysis. Subsection 2.3 reviews the AS step and the corrector (or centrality)
step which are the basic ingredients of several well-known, interior-point algorithms.
Subsection 2.4 motivates and formally introduces the TR step. Subsection 2.5 de-
scribes an interior-point algorithm based on these TR steps, which we refer to as the
predictor-corrector trust-region (PC-TR) algorithm, and states one of main results
of this paper which gives an upper bound on the iteration-complexity of the PC-TR
algorithm. Subsection 2.6 introduces a variant of the PC-TR algorithm with the same
iteration-complexity as the latter one and discusses a procedure for computing the TR,
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steps used by this variant. It also states the other main result of this paper regard-
ing the overall arithmetic complexity of the above variant of the PC-TR algorithm.
Section 3, which consists of three subsections, introduces some basic tools which are
used in our convergence analysis. Subsection 3.1 discusses the notion of crossover
events. Subsection 3.2 introduces the LLS direction and states an approximation re-
sult that provides an estimation of the closeness between the AS direction and the
LLS direction. Subsection 3.3 reviews an important result, which basically provides
sufficient conditions for the occurrence of crossover events. Section 4 is dedicated to
the proof of the main result stated in subsection 2.5. Section 5 provides the proof
of the other main result stated in subsection 2.6 regarding the arithmetic complexity
of the variant of the PC-TR algorithm. Finally, the Appendix gives the proof of an
important lemma used in subsection 2.4 to motivate the definition of the TR step.

The following notation is used throughout our paper. We denote the vector of
all ones by e. Its dimension is always clear from the context. The symbols ", R,
and N7, denote the n-dimensional Euclidean space, the nonnegative orthant of ",
and the positive orthant of R", respectively. The set of all m x n matrices with real
entries is denoted by R™*™. If J is a finite index set, then |J| denotes its cardinality,
that is the number of elements of J. For J C {1,...,n} and w € R, we let wy
denote the subvector [w;];cs; moreover, if E is an m X n matrix, then F; denotes the
m X |J| submatrix of E corresponding to J. For a vector w € R", we let max(w) and
min(w) denote the largest and the smallest component of w, respectively; Diag(w)
denote the diagonal matrix whose ith diagonal element is w; for i = 1,...,n; and for
an arbitrary a € R, w® denote the vector [Diag(w)]*e whenever it is well-defined.
For two vectors u,v € R”, uv denotes their Hadamard product, i.e., the vector in "
whose ¢th component is u;v;. The Euclidean norm, the 1-norm, and the co-norm are
denoted by || - ||, || - [l1, and || - ||, respectively. For a matrix F, Im(F) denotes the
subspace generated by the columns of E, and Ker(E) denotes the subspace orthogonal
to the rows of E. The superscript © denotes transpose.

2. The problem and algorithm. In this section we propose a predictor-
corrector, primal-dual, interior-point algorithm with trust-region steps for solving
linear programming (1) and (2). We also present the main convergence results for the
algorithm. One result establishes a polynomial iteration-complexity bound, namely,
O(n3?log(x* +n+eyt)), where g is a constant and X% is a certain scaling-invariant
condition number associated with the constraint matrix A, and the other result es-
tablishes a polynomial arithmetic complexity bound for the algorithm.

2.1. The central path. In this subsection we introduce the pair of primal and
dual linear programs and the assumptions used in our development. We also describe
the associated primal-dual central path and its corresponding two-norm neighbor-
hoods.

Given A € R™*" ¢ € R™, and b € R™, consider the pairs of linear programs (1)
and (2), where x € R" and (y,s) € R™ x R are their respective variables. The set
of strictly feasible solutions for these problems are

Pt ={zeR": Az =b, x > 0},
DY ={(y,s) e ™" ATy + s =¢, 5> 0},

respectively. Throughout the paper we make the following assumptions on the pair
of problems (1) and (2).
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A.1 P™F and DT are nonempty.
A.2 The rows of A are linearly independent.
Under the above assumptions, it is well known that for any v > 0 the system,

(3) xs = ve,
(4) Axr=0b, >0,
(5) ATy +s=¢ s>0,

has a unique solution (z,y, ), which we denote by (z(v), y(v), s(v)). The central path
is the set consisting of all these solutions as v varies in (0, 00). As v converges to zero,
the path (z(v),y(v), s(v)) converges to a primal-dual optimal solution (x*,y*, s*) for
problems (1) and (2). Given a point w = (z,y, s) € PTTx D" its duality gap and its
normalized duality gap are defined as #7's and u = u(z, s) = x7's/n, respectively, and
the point (z(u),y(u),s(r)) is said to be the central point associated with w. Note
that (x(u),y(w),s(u)) also has normalized duality gap . We define the proximity
measure of a point w = (x,y,s) € PT+ x DTt with respect to the central path by

n(w) = [les/p— el

Clearly, n(w) = 0 if and only if w = (z(u), y(1), s()), or equivalently w coincides
with its associated central point. The two-norm neighborhood of the central path
with opening § > 0 is defined as

N(B) ={w = (z,y,5) € PTF x DT : p(w) < B}
Finally, for any point w = (z,y,s) € PTT x D™t we define
(6) S(w) = s'/2271/2 e R

The following propositions provide important estimates which are used through-
out our analysis.
PROPOSITION 2.1. For every 0 < v < v, we have

(7) s(r1) < ns(ve) and xz(v1) < nx(ve).

Proof. Please refer to Lemma 16 of Vavasis and Ye [28]. 0

PROPOSITION 2.2. Let w = (z,y,s) € N(B) for some g € (0,1) be given and
define 6 = §(w). Let w(p) = (z(w),y(u), s(n)) be the central point associated with w.
Then:

1B s(n)_ (14 B2
AP S 5 S 10

Proof. This result is summarized in Proposition 2.1 in [14]. 0

2.2. Condition number. In this subsection we define a certain condition num-
ber associated with the constraint matrix A and state the properties of x4 which will
play an important role in our analysis.

Let D denote the set of all positive definite n x n diagonal matrices and define

Xa= sup{||AT(Al~?AT)*1ADH D¢ D}

= sup{ ”’?‘:ﬁ’” Ly = argmingcp, | DY/2(AT§ — ¢)|| for some 0#ceR™ and D € D}.
(8)
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The parameter x4 plays a fundamental role in the complexity analysis of algorithms
for linear programming and least square problems (see [28] and references therein). Its
finiteness has been firstly established by Dikin and Zorkalcev [2]. Other authors have
also given alternative derivations of the finiteness of x4 (see, for example, Stewart
[18], Todd [21], and Vanderbei and Lagarias [27]).

We summarize in the next proposition a few important facts about the parame-
ter xA.

PROPOSITION 2.3. Let A € R™*™ with full row rank be given. Then, the following
statements hold:

(a) Xxaa = Xxa for any nonsingular matrizc G €

(b) xa = max{||G7A| : G € G} where G denotes the set of all mxm nonsingular

submatrices of A;
(¢) if the m X m identity matriz is a submatriz of A and A is an r x n submatriz
of A, then |G=A|| < x4 for every r X r nonsingular submatriz G of A.

Proof. Statement (a) readily follows from the definition (8). The inequality
Xa > max{||G7tA| : G € G} is established in Lemma 3 of [28] while the proof of the
reverse inequality is given in [21] (see also Theorem 1 of [22]). Hence, (b) holds. A
proof of (c) can be found in [14]. O

The condition number x%, defined by taking the infimum of the condition number
XADp as D varies over the set of positive diagonal matrices, that is, x% = inf{xap : D
€ D}, also plays an important role in the convergence analysis for our algorithm.
Note that by definition, x% is a scaling-invariant quantity.

X .
%m m}

2.3. Predictor-corrector step. In this subsection we describe the well-known
predictor-corrector (P-C) iteration which is used by several interior-point algorithms
(see for example Mizuno et al. [9]). We also describe the properties of this iteration
which will be used in our analysis.

The P-C iteration consists of two steps, namely the predictor (or AS) step and
the corrector (or centrality) step. The search direction used by either step from a
current point in (z,y,s) € PT+ x DT is the solution of the following linear system
of equations

SAx + XAs = oue — xs,
9) AAzx =0,
AT Ay + As =0,

where u = p(z, s) and o € R is a prespecified parameter, commonly referred to as the
centrality parameter. When o = 0, we denote the solution of (9) by (Az?, Ay®, As*)
and refer to it as the primal-dual affine scaling direction at w; it is the direction used
in the predictor step of the P-C iteration. When o = 1, we denote the solution of (9)
by (Az¢, Ay¢, As®) and refer to it as the corrector direction at w; it is the direction
used in the corrector step of the P-C iteration.

We are now ready to describe the entire predictor-corrector iteration. Suppose
that a constant 8 € (0,1/4] and a point w = (z,y,s) € N(B) is given. The P-C
iteration generates another point (z+,y*, sT) € N (3) as follows. It first moves along
the direction (Az?, Ay®, As*) until it hits the boundary of the enlarged neighbor-
hood N(23). More specifically, it computes the point w® = (2, y?, s*) = (z,v, s) +
a,(Az®, Ay, As*) where

(10) a, =sup{a € [0,1] : (z,y,s) + a(Az?, Ay®, As*) € N(25)}.
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Next, the P-C iteration generates a point inside the smaller neighborhood A (3) by
taking a unit step along the corrector direction (Ax®, Ay®, As®) at the point w?; that
is, it computes the point (z%,y*,sT) = (z*,9?, s*) + (Az¢, Ay®, As®) € N(B). The
successive repetition of this iteration leads to the so-called Mizuno-Todd-Ye (MTY)
predictor-corrector algorithm (see [9]).

Our method is very similar to the algorithm of [9] except that it sometimes re-
places the AS step by the trust-region step described in the next subsection. The
insertion of the trust region step in the above MTY predictor-corrector algorithm
guarantees that the modified method has the finite termination property. The trust-
region step is taken only when it yields a point with a smaller duality gap than the
one obtained from the AS step as described above.

In the remaining part of this subsection, we discuss some properties of the P-C
iteration and the primal-dual AS direction. For a proof of the next two propositions,
we refer the reader to [9)].

PROPOSITION 2.4 (predictor step). Suppose that w = (z,y,s) € N(3) for some
constant B € (0,1/2]. Let Aw* = (Az®, Ay*, As®) denote the affine scaling direction
at w* and let o, be the step-size computed according to (10). Then the following
statements hold:

(a) the point w+aAw® has normalized duality gap p(o) = (1—a)p for all a € R;

(b) @ > \/B/n and hence pla,)/p <1 —+/8/n.

PROPOSITION 2.5 (corrector step). Suppose that w = (z,y,s) € N(203) for some
constant § € (0,1/4] and let (Az®, Ay®, As®) denote the corrector step at w. Then,
w+ Aw® € N(B). Moreover, the (normalized) duality gap of w + Aw® is the same as
that of w.

For the sake of future usage, we mention the following alternative characterization
of the primal-dual AS direction whose verification is straightforward:

(11) Az® = argmin,cqn {[|0(z +p)||*: Ap =0},
(12) (Ay*, As®) = argming, gyepmxn {107 (s + )|+ ATr + ¢ =0},
where § = §(w). For a search direction (Ax, Ay, As) at a point (x,y, s), the quantity
A -1 A
(Ra(w), Rs(w)) = (5(a:+ a:)7 S (s + s))
Vi Vi

(x1/251/2+5Ax x1/281/2+51As>
N Vi N
appears quite often in our analysis. We refer to it as the residual of (Az, Ay, As).
Note that if (Rx*(w), Rs*(w)) is the residual of (Az?, Ay®, As?), then

(13)

1 1
14 Ra*(w) = ——6 'As?, Rs*(w) = ——=8Az?,
(14) (w) i (w) NG
and
21/261/2
(15) Rz*(w) + Rs*(w) = ———,

i

due to the fact that (Az®, Ay®, As®) satisfies the first equation in (9) with 0 = 0. The
following quantity is used in the test to determine when the trust-region step should
be used in place of the AS step:

(16) e5o(w) = max {min {[ Rz (w)], [Rs;(w)[}} -
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We end this section by providing some estimates involving the residual of the AS
direction.

LEMMA 2.6. Suppose that w = (x,y,s) € N(B3) for some 3 € (0,1/4]. Then, for
alli=1,...,n, we have

1—

MT
@
N

max {| Rz (w)], [ Rsj(w)|} > 2

Proof. Assume for a contradiction that for some ¢ € {1,...,n}, max{|Rzy(w)],
|Rs¥(w)|} < /1 — (/2. Then, using (15), we obtain the following contradiction:

51125102 51125102
——— = Rz (w) + Rs} (w) < |Raf(w)| + |Rs} (w)| < /1 - < +——
N (w) (w) < [Raj(w)| +[Rsi(w)] < V1 -0 i

2.4. Trust region step. In this subsection we introduce a new type of search
step, namely, the trust-region (TR) step, and describe some properties about it.

The definition of the TR step is motivated by the following result regarding the
duality gap reduction obtained by moving along a search direction satisfying certain
conditions. This result can be viewed as a generalization of Lemma 4.6 in [14], and
its proof is given in the Appendix.

LEMMA 2.7. Let w € N(B) with 8 € (0,1/2] and a direction Aw = (Azx, Ay, As)
satisfying AAx = 0 and AT Ay + As = 0 be given. Then, for any positive scalar ~
satisfying

o2
(17) (4v2+v2T+0))7 < 61 f;;

and for any bipartition (B, N) of {1,2,...,n}, the condition

1952z ||6N1ASN|}
ViV

<7

(18) max {
implies that

plw+ardw)  VI+B+7y
p(w) - 2y
where a = sup{a € [0,1] : w4 aAw € N(208)} and (Rz(w), Rs(w)) is defined in
(13).
A trivial application of Lemma 2.7 is as follows. Let (B, N) be the AS-bipartition
at w, i.e.,

(19) max{|[Ren |, | Rspl},

0 B = B(w) = {i: |Rst(w)] < [Ret(w)]},
N = N(w) = {i : |Rs{(w)| > |Rzf(w)][}.

and let

(21) e3(w) == max{|| Rz |, | RsE| }.

Then, in view of Lemma 2.7 and identity (14), the condition £3(w) < 7 implies that

plw+ade?) IR+,
Sy
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showing that the smaller the quantity £5(w) is, the larger the reduction of the duality
gap will be, as it moves from w along the AS direction Aw?(w).

However, a more interesting application of Lemma 2.7 is towards deriving a new
scaling-invariant search direction, which we refer to as the trust-region direction (see
the definition below). This direction is the one which minimizes the right-hand side
of (19) subject to the condition (18) when (B,N) = (B(w), N(w)). To define this
direction, set (B, N) = (B(w), N(w)) and consider the two subproblems:

minimize  [[dn(zny + Azy)||
(22) subject to  |[0pAz g/ < Vp
AAz =0
and
minimize  ||05"(sp + Asg)||
(23) subject to |05 Asn||/VE < a -
ATAy+As=0

DEFINITION. Given w € N(B) and positive scalars 7y, and vq, let Ax"(w;,)
and (Ay™ (w;74), As™(w;vq)) denote optimal solutions of subproblems (22) and (23),
respectively. The direction Aw™ (w;Yp,Ya) = (Ax™ (w;vp), Ay (w; va), AsT (w;va)) is
then referred to as a trust-region direction at w with radius pair (7p,7va).

We now make a few observations regarding the above definition. First, it can
be easily shown that both subproblems (22) and (23) must have optimal solutions
although their optimal solutions are not necessarily unique. We will refer to any pair of
optimal solutions of subproblems (22) and (23) as a trust-region step corresponding to
the triple (w;vp,va). Second, if e3(w) < min{y,,vq}, then the quantity €3 (w;vp, va)
defined as

(24) &3 (w; Yp, 7a) = max {||[Rey (w)|, [[Rsp(w)|},

where (Rz" (w), Rs” (w)) denotes the residual pair for the the TR direction Aw™ (w; 7y,
va), satisfies €3 (w;vp,vp) < €3(w). In other words, whenever the AS direction is a
reasonably good direction in the sense that e3(w) is sufficiently small, then the TR
step is likely to be an even better direction in that it makes the right-hand side
of (19) smaller. Third, even though our definition of a TR step does not uniquely
characterize it, one can easily modify the definition to make it uniquely defined in the
following way. Without loss of generality, we consider only the primal direction, which
previously was defined as an optimal solution of (22). This clearly implies that Az},
is uniquely defined. Now, minimizing the quantity |6 g Az || under the condition that
AAz =0 and Azxy = Az}, uniquely determines the component Az g, and hence the
whole primal TR step. We note, however, that our analysis does not require that the
TR step be uniquely determined and in fact works for any pair of optimal solutions
of (22) and (23).

2.5. Main algorithm and the convergence results. In this subsection, we
describe our algorithm, namely, the predictor-corrector trust-region (PC-TR) algo-
rithm, to solve the linear programming problem (1) and (2), and then state the main
result of this paper which guarantees the convergence of the method in a strong sense.
More specifically, this result states that the outer iteration-complexity bound for our
method depends only on n and the scaling-invariant condition number Y7%.

We start by stating our predictor-corrector trust-region algorithm.
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PC-TR Algorithm:

Let 0 < 8 < 1/4 and v > 0 satisfying (17), w® € N(3) and a scalar &
€ (0,+/3] be given.
Set po = pu(w®) and k = 0.
1) Set w = w”, compute the AS step Aw® at w and the residual £3(w) as
defined in (21);
2) If e3(w) > e, then set w «— w + a,Aw?, where a is defined as in (10)
and go to 6);
3) Otherwise, compute the TR step Aw™ = Aw” (w; 7y, V4), for scalars
Vo Va € [7/2,27];
4) Let w™ = w+ ay Aw™, where a; = sup{a € [0,1] : w+ aAw™ €
N(28)};

5) If p(w™) < (1 — aa) s, then set w «— w”, or else set w «— w + A Aw?;
6) If p(w) = 0, then stop;

7) Compute the corrector step Aw® at w and set w «— w + Aw¢;

8) Set wk*! = w, increment k by 1 and go to 1).

End
We now make a few comments about the above algorithm. In the main body of the
algorithm, step 2 followed by step 7 is a standard predictor-corrector iteration of the
type described in subsection 2.3. This iteration is always performed in those iterations
for which e3(w) > eo(w). In order to save computation time, the TR step is computed
only in those iterations for which the current iterate w satisfies €§(w) < g¢. In these
iterations, the algorithm performs either a standard predictor-corrector iteration or
a TR-corrector iteration depending on which of the two iterations gives the lower
reduction of the duality gap. This test is performed in step 5 since the term (1 — )
is the normalized duality gap obtained when the AS step is taken (see Proposition
2.4(a)).
For the sake of future reference, we note that (17) and the assumption that
B € (0,1/4] imply that
1
(25) Y< —, € <

1
20 '

<
~ 60

w2

We refer to an iteration where the TR step is computed as a TR-iteration. The
following result is immediate from Lemma 2.7 and the definition of a TR-iteration.

PROPOSITION 2.8. Let w be an iterate of the PC-TR algorithm and assume that
the next iterate w™ after w is obtained by means of a TR-iteration. Then,

pwt)  VIFBtY VIFB+Y oy < VI B+
< 2 s(w) <
p(w) 2 2y 2y

1
(26) (w;Yp, 7ya) < €< 7

Proof. First note that if the iteration from w is a TR-iteration, then we have
es(w) < g9 < /3 < min{~,,va}. The first three inequalities in (26) follow from
Lemma 2.7, the previous observation, and the second observation after (23). More-
over, the last inequality in (26) follows from (25) and the fact that 8 < 1/4. O

We have the following convergence result for the above algorithm.

THEOREM 2.9. The PC-TR algorithm described above finds a primal-dual optimal
solution w = (z*,5*,y*) of (1) and (2) in at most O(n3> log(x* +n+ey')) iterations,
of which O(n®log(x* +n+e5')/logeyt) are TR-iterations. In particular, if ey =
O((n+x%)") for some constant k > 0, then the total number of iterations is bounded
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by O(n®®log(x* +n)). Also, if g5t = Q(n + x%)") for some constant x > 0, then
the number of TR-iterations is bounded by O(n3).

Note that the PC-TR algorithm is scaling-invariant; i.e., if the change of variables
(z,y,s) = (D%, 7, D~135) for some D € D is performed on the pair of problems (1) and
(2) and the PC-TR algorithm is applied to the new dual pair of scaled problems, then
the sequence of iterates @w* generated satisfies (2%, 3", s¥) = (Dz*,¢*, D=15%) for all
k > 1, as long as the initial iterate w° € N(3) in the 1w-space satisfies (20,9, s%) =
(Dx°,4° D=15%). For this reason, the PC-TR algorithm should have an iteration-
complexity bound which does not depend on the scaled space where the sequence of
iterates is generated. Indeed, the iteration-complexity bound stated in Theorem 2.9
is scaling-invariant since the condition number X% is too. It is worth noting that
the PC-TR algorithm is also scaling-invariant with respect to a more strict notion of
scaling invariance described in Tungel [24], which corresponds to choosing the set D
in the above defintion as the full automorphism group of R}. Note that the latter
set is larger than the set of positive diagonal maps since it contains the permutation
maps, and hence it leads to a stronger notion of scaling invariance.

We note also that, to prove Theorem 2.9, it suffices to show that the the num-
ber of iterations of the PC-TR algorithm applied to (1) and (2) is bounded by
O(n>5log(xa +n +e5')). Indeed, since in the D-scaled space, the iterates can
also be viewed as being generated by the PC-TR algorithm (started from a different
point), then its complexity is also bounded by

(27) O(n*®log(xap +n+e5")),

and hence by the infimum of (27) over all D € D, that is, by O(n3® log(x* +n+eyt)).

Finally, Theorem 2.9 does not deal with the overall arithmetic complexity of the
PC-TR algorithm. This issue will be dealt with in the next subsection and section 5,
where we discuss the arithmetic complexity involved in the computation of a TR, step
for a suitable variant of the PC-TR algorithm. Roughly speaking, we will derive a
bound on the number of arithmetic operations required to compute a TR step which
depends on the ratio between the current duality gap and the initial duality gap. This
implies that the overall arithmetic complexity obtained in this paper for the above
variant of the PC-TR algorithm depends (weakly) on b and ¢, though its number of
iterations just depends on A as shown in Theorem 2.13.

2.6. Computing the TR step. In this subsection, we present an algorithm to
compute the TR step and derive the arithmetic complexity for the PC-TR algorithm.

For the sake of simplicity, we focus our discussion on the computation of the primal
TR direction. We start by introducing a search direction that is closely related to the
optimal solution of (22). Given a scalar A > 0 and w € PT* x D+ consider the
following direction defined as

(28) Az () := argmin {[|6n (zx + Azy)||> + A|dpAzp|? : AAz =0},

where 6 = §(w) and (B, N) = (B(w), N(w)). Note that this direction is well-defined
in the sense that the above optimization problem has a unique optimal solution. Now,
let v, : R4+ — N4 denote the mapping given by

_ llssAzs(N)||

(29) Up(A) TR

where p = p(w).
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The following technical result can be proved regarding the functions Az(\) and
1p(A). Note that in the discussion below, we denote the derivatives of Az(\) and
Yp(A) as Az’ (X) and ¢, ()), respectively.

LEMMA 2.10. The following statements hold:

(a) The limits Az(0) = limy_ 0+ Az(A) and ¥, (0) = limy_o+ Pp(N) exist and are

given by

(30)  Azy(0) = argmin {[|6n(zy + Azn)|* : AvAzy € Im(A4p)},
(31)  Azp(0) = argmin{||§pAzp|*: ApAzp = —AxyAzy(0)},

(32) ¥p(0) = 0AzB(0)||/ V1

(b) The limit Az’ (0) = limy_ g+ Az'z(N\) exists. Moreover, if 1,(0) # 0, then
¥, (0) = limy o+ ¥,(\) also exists;

(c) If ¥p(0) # 0, then the function () is strictly convex, strictly decreasing,
and Umy_,o0 ¥p(A) = 0; otherwise, if ¥,(0) = 0, then the function ,(-) is
identically zero.

(d) If 0 < A1 < Ag, then Yp(A1)/Pp(A2) < Aa/A1 (with the convention that
0/0=0).

We note that, in view of Lemma 2.10, the functions Az(X) and 1,(\) can be
extended to A = 0 and their extensions are continuously differentiable at A = 0. The
following result relates the direction Az(\) above to the primal TR direction, i.e., the
optimal solutions of (22).

LEMMA 2.11. The following statements hold:

(a) For any A > 0, Ax(X) is an optimal solution of (22) with v, = ¥p(X);

(b) Az(0) is an optimal solution of (22) for any v, > 1,(0).

Proof. (a) Using the fact that Az (\) satisfies the optimality conditions for (28),
we easily see that it also satisfies the optimality conditions, and hence is an optimal
solution, of (22) with v, = ¥, (A).

(b) In view of Lemma 2.10, we can pass the optimality conditions of (28) to the
limit as A | 0 to conclude that AAz(0) = 0 and 6% (zn + Azn(0)) € Im(AT). This
together with (29) and the assumption that vy, > 1, (0) imply that Az(0) satisfies the
optimality conditions, and hence is an optimal solution, of (22). O

Using the above results, the primal TR direction required by the algorithm can be
computed as follows. Recall that the goal is to find an optimal solution of (22) for some
Yp € [7/2,27]. We start by computing Az(0) and then ,(0). If ¢, (0) < 2v, then by
Lemma 2.11(b), we conclude that Az(0) is an optimal solution of (22) with v, = 2~,
and hence can be chosen as the required TR direction. Otherwise, if ¢,(0) > 2, we
search for some A\, > 0 such that

(33) v/2 < Pp(Ap) < 27,

which always exists in view of Lemma 2.10(c) and the fact that ¢, (0) > 2~.
Now, to find some A, > 0 satisfying (33), it suffices to determine 0 < A; < A,
such that

(34) ¢p(/\l) =272 ¢p(/\u)v
(35) Au/ N < 2.

In such a case, any scalar A, € [\, A,] satisfies (33). Indeed, by Lemma 2.10(d), we
have

Ly <N

S -
U /\p

o2
>

1/’10(/\1) < wp()‘p) < _wp(/\u) <7< 2y

>
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Assuming that initial A; and A, satisfying (34) are given, a standard bisection proce-
dure on the (log \)-space can then be used to determine scalars \; and A, satisfying
both (34) and (35). An iteration of this bisection scheme updates A; or A, as follows.
First, compute A such that log A = (log \; + log A, )/2, that is A = (\;A,)'/2. Second,
if z/Jp(;\) > 7, A; is updated to \; otherwise ), is updated to . Tt is clear that each it-
eration of this bisection scheme always preserves condition (34) and halves the length
of the interval [log A;,log A\, ]. Hence, it eventually finds a pair (A, A,) satisfying (34)
and (35) in O(log(log(A,/N;))) bisection iterations, where A; and A, are the initial
values of these scalars at the start of the procedure.

It remains to describe how to choose initial scalars 0 < A; < A, such that (34)
holds. We first focus our attention on the description of X;. Since ¢, () is convex,
we have 1, (A) > 1,(0) + 1,,(0) for every A > 0. Hence, choosing A; to be the root
of the linear equation v,,(0) 4 1, (0)A = v, i.e.,

_ 1/’10(0) -7
M=o

we conclude that ¥, (N\;) > 7.

The following lemma provides the needed information to obtain a lower bound on
A1 We observe that, in spite of the notation, the quantities 1,(0) and v,,(0) depend
on the point w € P+t x DT+,

LEMMA 2.12. Let wg denote the initial iterate of the PC-TR algorithm and set
o = p(wo). Then, for any w € N(B) such that p:= p(w) < uo, we have

Up(0) o (1B
[0p (O] = nA (1 + B Xy

Using the above result, a lower bound on \; can be obtained by observing that,
under the assumption that ,(0) > 2, we have

B0 =7 6(0) (- ppp
(37) M@ = 200 7 I ) e

(36)

We now discuss how to choose the initial scalar A, satisfying (34). In contrast
to the choice of A;, there is no clear way of choosing A, for an arbitrary curve 1, ().
Fortunately, the PC-TR algorithm stated in the previous subsection can be slightly
modified so as to compute the TR step only when the condition 4, (1) < + (in addition
to the previously required condition that e§(w) > £¢) is satisfied. Hence, we may
always choose the initial A\, to be 1. In view of our discussion above, we conclude
that the computation of a TR step in this variant of the PC-TR algorithm requires
@) (log log )\fl) bisection steps, which is bounded by

(38) @ [log <10g Xasst + log %)]

bisection steps, in view of (37).

We will now precisely discuss the variant of the PC-TR algorithm mentioned in
the previous paragraph. First, we mention that the whole discussion of this subsection
up to this point also applies to the computation of the dual TR direction, with the
dual auxiliary direction

(Ay(\), As())) := argmin{[|d5" (s5 + Asp)|*

(39) + Aoyt Asn||? : ATAy + As = 0}
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replacing Az () and the dual curve

_ llsx' Asn (V]
- Vi

replacing ¢, (). We then have the following convergence result about a certain variant
of the PC-TR algorithm.

THEOREM 2.13. Consider the variant of the PC-TR algorithm where step 2) is
replaced by the following step:

2) If e5(w) > eo and max{y,(1),vq(1)} > /18, then set w — w + a,Aw?,

where o is defined as in (10) and go to 6);

Then, the conclusions of Theorem 2.9 also hold for the resulting variant of the PC-TR
algorithm.

We will now briefly discuss the arithmetic complexity of the above variant. We
will see later in section 4 that the bisection procedure to compute a TR step takes

(40) Ya(A)

(41) T(p;w0) = O [ng +n log (log Xas;t + log(uo/u))}

arithmetic operations, since the procedure requires O[log(log x 4 55 +log(uo/1))] eval-
uations of the curves ¢,(A) and 14(A\) with the first evaluation of either curve tak-
ing O(n?) arithmetic operations and subsequent ones taking only O(n) arithmetic
operations.

The above observation together with Theorem 2.13 yields the following arithmetic
complexity result for the above PC-TR variant.

THEOREM 2.14. The number of arithmetic operations performed by the variant of
the PC-TR algorithm stated in Theorem 2.13 to find an iterate w such that p(w) < pyr
is bounded by

3 1 —% —1
O | BN LS50 ) g ) % gl + k5|
loge,
where T(-,-) is defined in (41). In particular, if eg* = O((n+ x%4)") for some k > 0,
the above arithmetic complexity bound reduces to

O [n6'5 log(x% +n) + n*log (log Xaszt T log(uo//ﬁf))} '

3. Basic tools. In this section we introduce the basic tools that will be used in
the proof of Theorem 2.9. The analysis heavily relies on the notion of layered least
squares(LLS) directions and crossover events due to Vavasis and Ye [28]. Subsection
3.1 below gives the definition of a crossover event which is slightly different than the
one used in [28] and discusses some of its properties. Subsection 3.2 defines the layered
least squares directions that will be used in the complexity analysis and also states
an approximation result that provides an estimation of the closeness between the LLS
direction with respect to a partition J of {1,...,n} and the AS direction. Subsection
3.3 reviews from a different perspective an important result from [28], namely Lemma
17 of [28], that essentially guarantees the occurrence of crossover events. Since this
result is stated in terms of the residual of an LLS step, the use of the approximation
result of subsection 3.2 between the AS and LLS steps allows us to obtain a similar
result stated in terms of the residual of the AS direction.
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3.1. Crossover events. In this subsection we discuss the notion of crossover
event which plays a fundamental role in our convergence analysis.

DEFINITION. For two indicesi,j € {1,...,n} and a constant C > 1, a C-crossover
event for the pair (i,7) is said to occur on the interval (V',v] if

there exists vy € (V',v] such that 55(vo) <C,
(42) S(D) Si(VO)
and, Z=>—L > C for all v < V.
si(7)
Moreover, the interval (V',v] is said to contain a C-crossover event if (42) holds for
some pair (i,7).

Hence, the notion of a crossover event is independent of any algorithm and is a
property of the central path only. Note that in view of (3), condition (42) can be
reformulated into an equivalent condition involving only the primal variable. For our
purposes, we will use only (42).

We have the following simple but crucial result about crossover events.

PROPOSITION 3.1. LetC > 0 be a given constant. There can be at most n(n—1)/2
disjoint intervals of the form (V',v] containing C-crossover events.

The notion of C-crossover events can be used to define the notion of C-crossover
events between two iterates of the PC-TR algorithm as follows. We say that a C-
crossover event occurs between two iterates w* and w!, k < [, generated by the
PC-TR algorithm if the interval (u(w'), u(w*)] contains a C-crossover event. Note
that in view of Proposition 3.1, there can be at most n(n — 1)/2 intervals of this type.
We will show in the remaining part of this paper that there exists a constant C > 0
with the following property: for any index k, there exists an index ! > k such that
I—k=0(Mn"?log(xa+n+ey')) and a C-crossover event occurs between the iterates
wk and w! of the PC-TR. algorithm. Proposition 3.1 and a simple argument then
show that the PC-TR algorithm must terminate within O(n®%log(xa + n + ;%))
iterations.

3.2. The layered least squares step. In this subsection we describe another
type of direction, namely the layered least squares (LLS) step, which is very important
in the analysis of our algorithm. This step was first introduced by Vavasis and Ye
in [28]. We also describe two ordered partitions of the index set {1,...,n} that are
crucial in the definition of the LLS directions.

Let w = (z,y,s) € PTT x D™ and a partition (Ji,...,J,) of the index set
{1,...,n} be given and define § = §(w). The primal LLS direction Az" = (Axf}l, cee
Axf}p) at w with the respect to J is defined recursively according to the order

11
Jrr1

determined. Let I1;, : R" — R/* denote the projection map defined as II;, (u) = uy,
for all v € R™. Then Ale]k =11, (L}) where L is given by

Ax{}p, ey Aocgl as follows. Assume that the components Ax{}p, oL A have been

i = Argminueéﬁn {||6Jk (xJk + qu)H2 RS Lglz—l}

(43) = Argmin,cgn {H(ﬁk (x5, +uyz)|?: u € Ker(A),
uJi:Aleli forallizk—i—l,...m},

with the convention that LT = Ker(A). The slack component As!! = (Asf}l, cey Asf}p)
of the dual LLS direction (Ay", As") at w with the respect to J is defined recursively
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as follows. Assume that the components Asgl, . .,Asgk_l have been determined.
Then Asf}k =11, (L3) where L3 is given by

L; = Argmin, g {Héjkl(sJk +os ) ve Ly}
(44) = Argmin, e {1105, (5, + v)II? 5 v € Im(AT),
vy, zAsf}i for all 1 = 1,...,k—1},

with the convention that L§ = Im(AT). Finally, once As! has been determined, the
component Ay! is determined from the relation AT Ay + As' = 0.

Note that (11) and (12) imply that the AS direction is a special LLS direction,
namely the one with respect to the only partition in which p = 1. Clearly, the LLS
direction at a given w € PT* x DT+ depends on the partition J = (Ji,...,J,) used.

A partition J = (J1,...,Jp) of {1,...,n} is said to be ordered with respect to a
fixed vector z € R | if max(zy,) < min(zy,,,) foralli=1,...,p—1. In such a case,
we define the gap of J with respect to z as

min(zy,, ,) } .-

gap(z,J) = 1<1;;1<111711{ o

with the convention that gap(z, J) = oo if p = 1. We say that a partition J is ordered
at w € Pt x DT if it is ordered with respect to z = 6(w), in which case we denote
the quantity gap(d(w), J) simply by gap(w, J). For partition J = (J1,...,J,) and a
point w € PTT x DT, the spread of the layer J; with respect to w is defined as

max(d, (w))
min(dy, (w))

spr(w, Jx) , Yk=1,...,p.

We now state how the AS direction can be well approximated by suitable LLS
steps. Lemma 3.2, whose proof can be found in [14], essentially states that the larger
the gap of J is, the closer the AS direction and the LLS direction with respect to J
will be to one another.

LEMMA 3.2. Let w = (z,y,8) € PTt x D™ and an ordered partition J =
(Ji,...,Jp) at w be given. Define § = §(w) and let Aw® = (Az®, Ay*, As*) and
Aw' = (Ax" Ay", As') denote the AS direction at w and the LLS direction at w
with respect to J, respectively. If gap(w,J) > 4pxa, then

HRsa(w)—RsH(w)Hoo } < 12/ Xa

max{ HRxa(w) — Rx“(w)H sap(w, J)’

where (Rz*(w), Rs*(w)) and (Rz"(w), Rs" (w)) denote the residual pairs for the AS
direction Aw® and the LLS direction Aw", respectively.

In the remainder of this subsection, we describe the two important LLS directions
in the analysis of our algorithm that differs in the definition of ordered partitions. The
first ordered partition is due to Vavasis and Ye [28]. Given a point w € PT* x Dt+
and a parameter g > 1, this partition, which we refer to as the VY partition, is defined
as follows. Let (iy,...,i,) be an ordering of {1,...,n} such that §;, <... <, , where
d =0(w). For k=2,...,n,let rpy = d;,/d;, , and define r; = oco. Let k1 < ... <k,
be all the indices k£ such that r, > g. The VY g-partition J is then defined as
J = (Ji,...,Jp), where J; = {ir,,ir 11, ,0ky, -1} for all ¢ = 1,...,p. More
generally, given a subset I C {1,...,n}, we can similarly define the VY g-partition of
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I at w by taking an ordering (i1, . ..,%m) of I satisfying §;, < ... <¢;  wherem = |I|,
defining the ratios rq, ..., r,;, as above, and proceeding exactly as in the construction
above to obtain the partition J = (J1,...,Jp) of I.

It is easy to see that the following result holds for the partition J described in
the previous paragraph.

PROPOSITION 3.3. Given a subset I C{1,...,n}, a point w € P*+ x D¥¥  and
a constant § > 1, the VY g-partition J = (Ji,...,Jp) of I at w satisfies gap(w, J) > g
and spr(w, J,) < glal < g for all g =1,...p.

The second-ordered partition, which is used heavily in our analysis, was intro-
duced by Monteiro and Tsuchiya [14]. Given a point w € PT+ x Dt+. First,
we compute the bipartition (B, N) of {1,...,n} according to (20). Next, an or-
der (i1,...,4,) of the index variables is chosen such that §;, < ... < §; . Then,
the first block of consecutive indices in the n-tuple (i1,...,%,) lying in the same
set B or N are placed in the first layer [J;, the next block of consecutive indices
lying in the other set is placed in J2, and so on. As an example assume that
(i1,12,143,14,15,16,i7) € BX BXN x BXx Bx N x N. In this case, we have J1 = {i1,i2},
Jo = {is}, T = {ia,i5}, and Jy = {ig,i7}. A partition obtained according to the
above construction is clearly ordered at w. We refer to it as an ordered AS-partition,
and denote it by J = J(w).

Note that an ordered AS-partition is not uniquely determined since there can be
more than one n-tuple (i1, ...,1,) satisfying 0;, < ... <, . This situation happens
exactly when there are two or more indices ¢ with the same value for ;. If these tying
indices do not all belong to the same set B or N, then there will be more than one
way to generate an ordered AS-partition J.

We say that the bipartition (B, N) is regular if there do not exist i € B and
j € N such that §; = §;. Observe that there exists a unique ordered AS-partition if
and only if (B, N) is regular. When (B, N) is not regular, our algorithm avoids the
computation of an ordered AS-partition and hence of any LLS direction with respect
to such a partition.

3.3. Relation between crossover events, the AS step, and the LLS step.
In this subsection, we state some variants of Lemma 17 of Vavasis and Ye [28]. Specif-
ically, we present two estimates on the number of iterations needed to guarantee the
occurrence of a crossover event. While the first estimate essentially depends on the
size of the residual of the LLS step and the step-size at the initial iterate, the second
one depends only on the size of the residual of the AS direction at the initial iterate.
Lemma 3.4 is a restatement of Lemma 17 of of Vavasis and Ye [28]. Its proof can be
found in Lemma 3.4 of Monteiro and Tsuchiya [14].

LEMMA 3.4. Letw = (z,y,s) € N(B) for some 8 € (0,1) and an ordered partition
J=(J1,...,J,) atw be given. Letd = d(w), p = p(w), and (Rz" (w), Rs" (w)) denote
the residual of the LLS direction (Ax“,Ay“, As“) at w with respect to J. Then, for
any q=1,...,p and any constant

Cq > (L4 B)spr(w, Jg)/(1 — )
and for any 1’ € (0, ) such that

IRz, (w) ]l || R}, (w)

37222
n3Caxa

3

!/
£ <
1

the interval (', u] contains a Cy4-crossover event.
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The following lemma is the immediate consequence of Lemma 3.4 and an adaption
from Lemma 3.5 of Monteiro and Tsuchiya [14].

LEMMA 3.5. Let w = (x,y,s) € N(B) for some p € (0,1/4] and an ordered
partition J = (Ji,...,Jp) at w be given. Define § = o6(w) and p = p(w), and
let (Rz"(w), Rs" (w)) denote the residual of the LLS direction (Az", Ay", As") at w
with respect to J. Then, for every q € {1,...,p} and every

(45) Cq = (1+ B)spr(w, Jg) /(1 = B)?,

the following statements hold:
(a) the PC-TR algorithm (or its variant) started from the point w will generate
an iterate W with a Cq-crossover event occurring between w and w in O(y/n ®)
iterations, where

) e/
(46) @ =log(xa + n) +1logC, + log ( )
! IR, (w) oo | RS, (w)]oc

and py is the normalized duality gap attained immediately after the first iter-
ation. Moreover, steps 3 through 5 of the PC-TR algorithm (or its variant),
and hence computation of the TR step, is performed in only

(47) O(@/log(ep 1))

of these iterations.
(b) if, in addition,

24 Y
(48) gap(w, J) > max {4nxA , ﬂ}

Ja

where &% = min {||Ra;3q (w)l|oe , I RsY, (w)||oo}, then

(49) d=0 (1og(>ZA +n) +logCy + log(aiq)_l) :

Proof. The proofs of the first part of statement (a) and the whole statement
(b) are given in Lemma 3.5 of [14]. It remains to prove the latter part of statement
(a). We refer to an iteration of the PC-TR algorithm as a TR-iteration whenever the
TR direction is computed. Let Ny be the number of TR-iterations performed before
reaching the first iterate @ such that a C,-crossover event occurs between w and w.
We will show that Ny is bounded by (47). Indeed, let @ denote the iterate obtained
immediately after the (Ng —1)-th TR-iteration. Then, in view of Lemma 3.4, we have

- 1l 1l
(@) | Rz (w)l[oo|| Rs 7, (w) oo
p(w) n3CIxG '
Since the duality gap is reduced by a factor of p4 /p in the first iteration, and by a

factor of at least ((v/I+ B+ 7)/(27)) €0 in subsequent TR-iterations, due to relation
(26), we conclude that

log (“_Jf) + (N — 2) log <7Vl+ﬂ+7 80) > 1ogM
I 2y p(w)
| Ry, (w) ]| || R, (w) oo

30212
n3CZX%

(50)

> log

which clearly implies that Ny is bounded by (47). O
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4. Convergence analysis of the PC-TR algorithm. In this section, we will
provide the proofs of Theorems 2.9 and 2.13.

Lemma 3.5 gives a good idea of the effort that will be undertaken in this sec-
tion, namely, to show that there exists a universal constant C = C(gg) > 0 with
the property that, for each iterate w of the PC-TR algorithm, or its variant, there
exists an ordered partition J = (Ji,...,Jp) and an index ¢ = 1,...,p such that
C > (14 B)spr(w,Jy)/(1 — B)* and the quantity ® defined in (46) with C, = C
is bounded by O(nlog(xa + n +&,')). In view of Lemma 3.5(a), we would then
conclude that a C-crossover event occurs every time O(n'®log(ya + n +&5t)) it-
erations of the PC-TR algorithm is performed. Proposition 3.1 together with the
previous fact would then imply that the PC-TR algorithm, or its variant, terminates
in O(n®5log(xa +n+¢ey)) iterations.

We start by introducing the aforementioned constant C = C(egg) and another
global constant used in this section. Let

(51) gen =22 cle) = % 9(eo))™

The proof of the above claim will be broken into three cases, namely: (i) e§(w) >
eo; (ii) gap(w, J) < g(eo); and (iii) gap(w,J) > g(eo) and e§(w) < eg, where £5(w)
is given by (21), J is the AS-partition at w, and gap(w, J) is defined in subsection
3.2. The first result below considers the case (i).

LEMMA 4.1. Suppose that w € N(3) for some 3 € (0,1/4] and that e§(w) > eq for
some constant €9 > 0. Then PC-TR algorithm, or its variant, started from the point
w will generate an iterate W with a C(eg)-crossover event occurring between w and W
in O(n'5log(xa+n+eyt)) iterations, of which O(nlog(xa +n+¢e5')/logeyt) are
TR-iterations.

Proof. The assumption that e3(w) > eo implies €2 (w) > €9/+/n, and hence, in
view of definition (16), there exists an index ¢ = 1, ..., n such that min{|Rz?(w)|, |Rs?
(w)|} > eo/v/n. Now let J = (Ji,...,Jp) be a VY g(eo)-partition at w and let J, be
the layer containing the index i above. Clearly, we have

(52) 5, = min { [ Ra’y, () oc, 1R, () | } = 0/ V.

Using the above inequality, the fact that gap(w, J) > g(eo) and (51), we easily see that
(48) holds. Since by Proposition 3.3 the spread of every layer of a VY g(eg)-partition
at w is bounded above by g(g9)™, we conclude that spr(w, J;) < §”, and hence that
the constant C(go) defined in (51) satisfies (45) with C; = C(gp). We then conclude
from Lemma 3.5(b) that ® = O(n'®log(xa +n+¢y')) in view of (52), (51), and the
fact that log(C,) = O(nlogg(co)) = O(nlog(xa +n+ey')). The conclusion of the
lemma now follows from the previous observation and Lemma 3.5(a). O

The next result takes care of case (ii), namely the case in which gap(w, J) < g(eo).

LEMMA 4.2. Suppose that w € N(B) for some 3 € (0,1/4]. Let g(eo) and
C(eo) be the constants defined in (51). Let J = (J,...,Jr) be an ordered AS-
partition at w and assume that gap(w,J) < g(eo). Then, the PC-TR algorithm, or
its variant, started from the point w will generate an iterate w with a C(gp)-crossover
event occurring between w and W in O(n*®log(xa +n +eyt)) iterations, of which
O(nlog(xa +n+eyt)/logey ) are TR-iterations.

Proof. Assume that gap(w,J) < g(eo) and let J = (Ji,...,J,) be a VY g(eg)-
partition at w. Using the assumption that gap(w,J) < g(ep), it is easy to see that
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there exist two indices ¢, j of different types, say i € B(w) and j € N(w), both lying
in some layer J; of J. By Lemma 2.6 and the definition of (B(w), N(w)) given in
(20), it follows that |Rx](w)| > 1/4 and |Rs}(w)| > 1/4, and hence that

(53) &3, = min {|Res, ()l |1RS5, @)l } > 7.

Using this inequality and the fact that gap(w,J) > g(eg) > 96xan, where the last
inequality is due to (51) and (25), we easily see that (48) holds. Since by Proposition
3.3 the spread of every layer of a VY g(egg)—partition at w is bounded above by g(g¢)",
we conclude that spr(w, J;) < g", and hence that (45) holds with C; = C(eo) in view
of (51). The result now follows from Lemma 3.5 by noting that the quantity ® in
(49) with C, = C(go) is bounded by O(n'®log(xa +n +&5')) in view of (51) and
(53). O

From now on, we consider case (iii), namely the case in which gap(w, J) > g(eo)
and e3(w) < go.

We start by stating a technical result whose proof is given in Lemma 4.3 of [14]
and holds for any g(eg) > 96ny, hence for our specific choice of g(gp) given in (51),
in view of (25).

LEMMA 4.3. Suppose that w € N'(3) for some 8 € (0,1/4]. Let g(eo) and C(go)
be the constants defined in (51). Let J = (J,...,Jr) denote the AS-partition at w
and assume that gap(w, J) > g(eo). Let (Rz'(w), Rs'(w)) denote the residual of the
LLS direction at w with respect to J. Let

(54) ff’znlog(XA+n+€51)+1og<

M+/M),

ebo(w)

Wy is the normalized duality gap attained immediately after the first iteration,

(55) el (w) = max { HRQEIN (w)H ‘RSIB(’U})H }

o0
and (B,N) = (B(w), N(w)). Then, the PC-TR algorithm started from the point w
will generate an iterate W with a C(eg)-crossover event occurring between w and w in
O(\/n®) iterations, of which O(®/logey ") are TR-iterations.

Our goal now will be to estimate, under the conditions of case (iii), the second
logarithm that appears in the iteration-complexity bound (54). In this estimation
procedure, it is important to show that the first iteration from w is a TR-iteration.
This will always be the case for the PC-TR algorithm since a TR~iteration occurs in
this algorithm if and only if €§(w) < g¢ and case (iii) assumes this condition. On
the other hand, for the variant, TR-iteration occurs if and only if, in addition to
e5(w) < g9, we also have max{¢,(1),1%q(1)} < 7, where the curves ¥, (-) and ¥q(-)
are defined in (29) and (40). The next two results show that the latter condition also
holds under case (iii).

Given F € #™*", h € R™, and a scaling vector z € R’} |, consider the projection
p? € R given by

’ ‘
o0

(56) P’ = argmin,c g {lIh - p|?: FZp = 0},
where Z = Diag(z). For a given ordered partition J = (Ji, ..., J;), Lemma 4.4 shows

that if gap(z, J) is large, then the projection matrix onto Ker(F' Diag(z)) can be well
approximated by a block diagonal matrix where each block is a projection matrix
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associated with some layer Ji of J. This fact was first established in [23] and an
alternative proof can be found in [13]. The proof of a slightly stronger version of the
variant stated below can be found in [16].

LEMMA 4.4. Let FF € ™ ", h € N, z € N, and an ordered partition
J=(J1,.... Q1) of {1,...,n} with respect to z be given. Define p° € R" as in (56)
and p° € N" as

(57> ZN)OJk = argminﬁjkeéﬁ"k { HZN)Jk - th ”2 : FJkZJkﬁJk € Im(ij) } )
for every k =1,...,1, where Jy = Jy11 U...UJ;. Then,
(58) [19° = 7°lle < K(342K)]||A],

where K = xr/gap(z, J).

Using this approximation result, we are now able to prove the result mentioned
just after Lemma 4.3.

LEMMA 4.5. Assume that w € Pt x Dt and that gap(w,J) > g(eo) for
some g9 € (0,12n], where J = (J,...,Tr) denotes the ordered AS-partition at
w. Then, the curves ¥,(-) and q(-) defined in (29) and (40), respectively, satisfy
max{tp(1), Ya(1)} < co/6.

Proof. We will show only the inequality ¥,(1) < €0/6. The proof of the inequality
(1) < €0/6 is similar. Consider the projections p° and " defined in Lemma 4.4 with
F=Ah=(hpg,hy)=(0,0nzN),2=0"1, and J = (T,,...,J1), where § = §(w). It
is easy to see that the constant K of Lemma 4.4 is exactly equal to x4 /gap(w, J). It
then follows from relation (51) and the assumptions gap(w, J) > g(eo) and €9 < 12n
that K < eo/(24n) < 1/2. Using these two inequalities, the conclusion of Lemma 4.4
and the fact that ||h]| < ||z = VaTs = \/npu, we then obtain

Jn

1 3 i
— 0% = 8%l < *=Ip% — PRl < nK(3 +2K) < 4nK < £0/6.

Vi Vi

Moreover, definition (28) clearly implies that p° = §Az(1), where we recall that Az (1)
is the optimal solution of (28) with A, = 1. Using the fact that hj; = 0 for every
Ji C B and the definition (57), we easily see that p5 = 0 for every J; C B and hence
that p% = 0. The last two observations together with (59) and (29) then imply that

(59)

1 1 1 -
Pp(1) = \/—EII5BA$B(1)H = ﬁllp%l\ = ﬁllp% — Pl <eo/6. D

The following result follows an immediate consequence of Lemma 4.5.

LEMMA 4.6. Assume that w is an iterate of the PC-TR variant such that €3(w) <
eo and gap(w, J) > g(eo). Then, the iteration of the PC-TR variant from w is a TR-
wteration.

Proof. In view of Lemma 4.5 and the assumptions that gap(w, J) > g(eg) and
g0 < /3, we conclude that max{,(1),%4(1)} < ~/18. This inequality, together with
the assumption €3(w) < eo, implies that the iteration of the PC-TR variant from w
is a TR-iteration (see the statement of Theorem 2.13). O

When a TR-iteration is performed, it follows from relation (26) that the duality
gap is reduced by a factor bounded by O(e3(w;vp,va)). The following result shows
that this factor is indeed O(y/nel(w)), where e, (w) is defined in (55), thereby giving

o0
the necessary means to bound the second logarithm which appears in (54).
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LEMMA 4.7. Suppose that w € PT+ x Dt is such that e3(w) < eo. Let Aw! =
(Aa:l,Ayl,Asl) denote the LLS direction at w with respect to the AS-partition J =
(Jis-...Tr) and assume that gap(J) > g(eo). Then, we have

0)  [1omadkl 1sgtAsI _ 3eo
NG Vi T2

Moreover, if in addition eo < v/3, then

(61) &3 (w3 Yp, Ya) < Vnebo(w)

for any vp,va > v/2, where e\ (w) and €} (w;~,,va) are defined in (55) and (24),
respectively.

Proof. Clearly, by definitions (9) and (43) we have AAz' = 0. Moreover, from
the triangle inequality for norms, Theorem 3.2, relations (14), (21) and (51) and the
assumptions that gap(w, J) > g(eo) and €§(w) < o, we conclude that

10pAxp| _ 952l n 105 (Ax — Az)|
Ve T i Vi

N 12nx 4 12nx 4 €0 3e0
S (W) + ————= < o+ — <ért+ 4 < —.
=R e ) = O e T2
In a similar manner, we can also show that ||6y' Ask||/\/& < 320/2, showing that
(60) holds.

Assume now that g9 < 7/3 also holds. In view of (60), it follows that Az!, and
Asl, are feasible for subproblems (22) and (23), respectively, whenever ~,,va > /2.
Hence, we conclude that || Rz%,|| < ||Rzly|| and ||Rsh|| < ||Rsk]|, from which it follows
that

e3(w; p, va) = max{ || Ray ||, | Rs [} < v max{|| Rey ||, | Rsslloc} = Ve (w). O

We are now ready to prove Theorems 2.9 and 2.13.

Proof of Theorems 2.9 and 2.13. Let C and g(gp) be the constant defined in (51).
We claim that the PC-TR algorithm started from any w € N (3) generates an iterate
W with a C(eg)-crossover event occurring between w and @ in O(n'-5log(ya + n +
gy 1)) iteration, of which O(nlog(xa +n+¢;5"')/logey ') are TR-iterations. Since by
Proposition 3.1 there can be at most n(n + 1)/2 C(eg)-crossover events, we conclude
that the PC-TR algorithm must ultimately terminate in O(n®®log(xa +n + ;1))
iterations, of which O(n3log(xa + n + &)/ logey ') are TR-iterations. Let J =
(JN,-..,Tr) denote an AS-partition at w. We split the proof into one of the following
three possible cases: (1) €5(w) > eo; (2) gap(J) < g(eo); and (3) €5(w) < gp and
gap(J) > g(eo). The claim clearly holds for the first two cases due to Lemmas
4.1 and 4.2. Moreover, Lemma 4.3 implies that the claim also holds in the third
case as long as we can show that the quantity (uy/u)/cl (w) appearing in (54) is
O(v/n). Indeed, assume that £2 (w) < ¢ and gap(J) > g(go). Then, the iteration
from w for both the PC-TR algorithm and its variant is a TR-iteration in view of
Lemma 4.6. Then, it follows from Proposition 2.8 and Lemma 4.7 that (pu4 /) /el (w)

= O(y/n). O
5. Arithmetic complexity for the PC-TR variant. In this section, we will

provide the details of the several claims made on subsection 2.6 and prove the main
result stated in that subsection, namely Theorem 2.14.

< ||Rsgll + v ||Ra' — Ralo
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We start by noting that the results stated in subsection 2.6 remain invariant if
elementary row operations are applied to the rows of A. Indeed, the condition that
AAz(N) = 0 can be replaced by the condition that Az(\) is in the null space of A,
which remains invariant when the elementary row operations are performed on A. In
this section, we will therefore freely perform elementary row operations to bring A to
a more convenient form.

Let w € PTT x DTT be given. By placing the columns with indices in B = B(w)
before the ones with indices in N = N (w), it is easy to see that there exists a sequence
of elementary row operations which brings A to a matrix of the form

(62) (0 %)

where B € R*I8l and N € R»*IN| are full row rank matrices with r, = rank(Ap)
and r, = m — r,. By performing further elementary row operations, we may assume
that A contains an m x m identity matrix, or equivalently, after permuting columns
of A if necessary, the matrices B, N, and E have the form

(63) B=[B I], N=[I NJ], E=[0 E|,

and hence, A has the form

B I 0 FE
(64) A‘(o 0 I N)

where B € Rex(UBl=re) N ¢ Rrax(INl=rm) and E e R*(NI=m)  Note that, by
abuse of notation, we still denote the above matrix by A.

The following result, which is only used in the proof of Lemma 2.12, strongly uses
the fact that A has the form (64). We observe however that the weaker form (62) of
A is sufficient to establish the other results of subsection 2.6.

LEMMA 5.1. For any positive diagonal n X n matriz D, there exists a matriz
W e RIBIXINT gych that E = BW and HD;WDNH < XAD, where B and E are given
by (63).

Proof. We first prove the result for D = I. In this case, we choose W as

0 0
W= ( 00 ) |
It is easy to see that E = BW and that ||| = ||E|| < Ya, where the last inequality
follows as a consequence of Proposition 2.3(c).

Assume now that D is an arbitrary n x n positive diagonal matrix and let D;
denote the diagonal submatrix of D corresponding to the identity matrix of A. Also,
let Dy and D,, denote the diagonal submatrices of D corresponding to the first | B]
columns and the last | N| columns of the identity matrix of A, respectively. Then, the
matrix given by

i _i4n_ ( Dy'BDp D;'EDy
A=D; AD—( 0 DoINDy

also contains an m x m identity matrix. Applying the result shown in the first
paragraph of this proof to the matrix A, we conclude that there exists a matrix
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W such that |[W] < X4i = Xap and (DngDB)W = D, 'EDy, or equivalently
B(DpWDR') = E. The result now follows by letting W = DgW DR O

The following lemma establishes some technical results about the direction Az(\)
defined in (28). Its proof is based on techniques developed in [23].

LEMMA 5.2. Let Axz(-) be the curve defined as in (28) and let Az'(-) denote its
derivative. Then:

(65) Azp(0) = Jlim, Arp(\) = A°BT(BAR*BT) 'HANzN;

(66) Azn(0) = Ahj& Azn(N) = —A#PNAEWJN;
(67) Az'z(0) = Jlim, Ary(\) = ARBT(BAR*BT) 'HH" (BAZ*BT) 'HANzN;
—0

where Ap = Diag{ép}, Ay = Diag{én}, H = EAJ_\,lPNA;ﬁ, and Py~ denote the
projection matriz onto the null space of NA]_Vl.

Proof. Defining Dy = Diag{V/\dp,dn}, we can easily see from (28) that DyAz(\)
is the projection of the vector (0, dnz ) onto the null space of AD}'. Hence, for any
A > 0 we have

(68) Azp(\) = \TAGPAL(AD 2 AT ANy,
(69) AﬁN(/\) = AEZAYA}(ADA_QAT)ilAN$N — TN

Using (62) and the definition of Dy, we have

o, (B E ATIARE 0 BT 0
ADAA_(O N)( 0 AY ET NT

B ( A IBAR*BT + EAET EAPNT )

NAGET NAPNT
_ AN 'Rgp+ Rgr Ren
Ry Ryn

where
(70) Rpp = BAR*BY, Ryny = NAYNT, Rpp=EAVEY, Rpy = EAYNT,

Using the standard way to compute the inverse of a 2 x 2 block matrix (see, for
example, page 71-72 of [1]), it is easy to verify that

(AD;2AT) ! :( Uon )

V/\T Z
where
(71) Ur=(A\"'Rgp+ Rpp — RenRyNREN) T,
(72) Vi = —UxRen Ry
(73) Zy = (Rny — REy(A'Rpp + Rpr) 'Ren) .

Note that, by (70), we have

Rep — ReEnRyNREN = EAV (I — Ay NT(NAGEND)TINAGH AV ET
= EAN' Pya AV ET = HHT.
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where we recall H = EAY' Py ayr and Py -1 denotes the projection matrix onto the

null space of NAR'. Hence, by (71), we have
(74) Un=(\"'Rpgp+HH")"' = \(Rgp + \HH")™*.
Also, by (62) and (72), we have

UAE + VAN ) _ < Ux(E — RenRy\N) )

AD2ATY Ay =
(75) (ADYAT) “Av={ yrip iz N —RyNRLLUTE + Z\N

Hence, using relations (68), (70), (74), and (75) and the definition of H, we obtain
Azrp(\) = \TAG2BTUN(E — RenRyNN)zn

=ATAPBTULEAY (I - AY'NT(NAYNT)TINAYY) Anan
(76) = A—lA;BTUAEA;VlPNDFANxN = AS*BT(Rpp + \HH") 'HApNzN,

from which we can easily see that (65) and (67) hold. Now, using relations (74) and
(73), we easily see that

lim Uy =0, lim Z\, = Ry\.
A0+ T oaSo0t NN

Relation (66) now follows from the last conclusion and relations (69) and (75). O

We need one more technical result before giving the proofs of the results of sub-
section 2.6.

LEMMA 5.3. Let G € RP*9 and g € NI be given. Then, (GGT)Gg = 0 if and
only if Gg = 0.

Proof. The assumption (GGT)Gg = 0 clearly implies that |GTGgl||?> = 0, and
hence that GTGg = 0. Also, the latter condition implies that ||Gg||?> = 0, or equiva-
lently, Gg = 0. d

We are now ready to prove Lemma 2.10, Lemma 2.12, and Theorem 2.14 stated
in subsection 2.6.

Proof of Lemma 2.10. We first prove statements (a) and (b). The existence
and characterizations of the two limits Az(0) = limy_o+ Az()\) and Ax’z(0) =
limy o+ Ax’z(\) were established in Lemma 5.2. The alternative characterization
given by (30) and (31) of the limit Az(0) = limy_,g+ Az()) can be easily proved by
showing that Az (0) and Az (0) satisfy the optimality conditions, and hence are op-
timal solutions of (30) and (31), respectively. Now, relation (32) follows immediately
from (29). Moreover, differentiating (29) with respect to A, we conclude that

(77) W) = PeAzsN]TosAzE(N)] _ [05AzpN]T[0ATE(N)]
g VAlSs Az V] ()
Hence, under the the condition that ,(0) # 0, the limit 1,(0) = limy_o+ 1, (A)
exists and is equal to the right-hand side of (77) with A = 0.
We now outline the proof of statement (c). Using definition (29) and relation (76)
we conclude that

wbpy(N)? = 2N ANHT (Rpp + \HH?) 'Rpp(Rpp + \HHT) ' HANaN

— 2R ANHT R (I + ARG HHT R *) *Ry/* HAN ey,
(78) = (I +AH)"'g)1%,
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where p = p(w), H = R;ngHTRggz, and g = R;ngANa:N. The above formula
for 4, (-) allows us to express it in terms of the eigenvalues and eigenvector of the
positive semidefinite matrix H, and the resulting expression easily reveals that (i)
Hg = 0 if and only if ¥p(+) is identically constant, and (ii) Hg # 0 if and only if
Yp(+) is strictly decreasing and strictly convex over the interval (0,00). Moreover, if
case (i) occurs, it follows from Lemma 5.3 with G = Rg}B/QH and ¢ = Ayzy that
0=Gg = R;gZHANxN, and hence that HAnzy = 0. In view of (65), this implies
that Azp(0) = 0, and hence that 1,(0) = 0. We have thus shown that 1, (-) is indeed
identically zero when case (i) occurs.
We now show statement d). Let 0 < Ay < Ay be given. By (78), we have
1/’%()\1) _ gTOMH+ID)25  u"Mu

V2(X2)  GTH+1)25  ulu

3

where u = (\oH + I)7'g and M = (\oH + I)(\MH + I)"2(\oH + I). Using the
fact that 0 < A1 < Ao, we easily see that the largest eigenvalue of M, and hence
¥2(A1)/12(X2) is bounded by (Aa/A1)% a

Proof of Lemma 2.12. First observe that, by (29), (77), and the Cauchy—Schwarz

inequality, we have

9,0 _ [65Az5(0)][T105AZL(0)]] _ [65A2(0)]
¥p(0) 165 Az 5(0)[? ~ 165Azp(0)]]
We will now use the formulas developed in Lemma 5.2 to bound the above ratio from

above. Letting Ap = Diag(dp) and Ay = Diag(dn), we have that the matrix H
defined in Lemma 5.2 can be written as

(79)

H = BEAY Py = BAG (ApWAR Pys-1) = BAR'M,

where M = ABWA]_Vl PNAJ—VI and W is a matrix as in Lemma 5.1. Using this expres-
sion for H and relations (65) and (67), we then obtain

6pAz’z(0) = AR' BT (BAR*BT)Y 'HHT (BAR*BY ) 'HANzN
= AL'BT(BAR*BT) 1 (BAR'M) (MTAL'BT) (BAZ*BT) 'HANzN
= [A5x'BT(BAG*BT) ' BAS I (MMT) [§pAxg(0)].

Using the fact that the matrix inside the first bracket in the right-hand side of the
above inequality is a projection matrix and Lemma 5.1, we then conclude that

|05 A2(0)]] 2 1 2 —1y2
L= IMF=|A A Pyr—]]” <A A
H(SBAxB(O)H = H H H BW N NDN H = H BW N H
< 168(30) 5" 1% 1(A0) BW (A0) 3 1121165 (d0) |13
(80) < Waaz 12 108000)5 12105 (%0) v 12,

where §p = d(wp) and Ay = Diag(dp). Moreover, using the fact that u < po together
with Propositions 2.1 and 2.2, we conclude that

1+8  [uo

(81) ||5B(50)§1||oo < 1-pB)2 F

< (L+B8)n [po

m ‘oo_ (1=p)2V p’

s(ko)
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. L+8 [ | sn(po)
05" (G0) N lloo < T=02\ o | sn() L
1458 [ || an(w) (1+P8)n [mo
(82) = (1=-082V u |lzx (o) Lo = Q=82 p

Inequality (36) now follows by combining the estimates (79), (80), (81), and (82). O

Proof of Theorem 2.14. Recall that our goal is to prove that the arithmetic
complexity of computing a TR direction during a TR-iteration is bounded by (41). Tt
suffices to examine just the computation of the primal TR direction since the argument
for the dual TR direction is analogous. We have seen in the proof of Lemma 2.10
that 1,(\) can be expressed as 1,(\) = ||(I + A\H)~'§||/ /i, where H € RIBIXIBl and
g € RIBl can be computed in O(n?) arithmetic operations. It is well known that we
can compute an orthogonal matrix @ such that the matrix T = QTﬁ Q is tridiagonal
in O(n3) arithmetic operations. Moreover, using the fact that orthogonal matrices
preserve vector lengths, we easily see that ¢,(A) = ||(I + AT)~'Q7g||//&t. Hence, for
any fixed A > 0, the fact that T is tridiagonal implies that 1, (A) can be computed in
O(n) arithmetic operations. We have thus shown that the arithmetic complexity to
compute a TR direction during a TR iteration is bounded by (41). o

6. Conclusion. In this paper, we have developed a predictor-corrector, trust-
region algorithm for linear programming whose iteration-complexity just depends on
X% . The overall arithmetic complexity of the algorithm is not independent of b and /or
¢, due to work involved in the computation of the trust region steps. An interesting
and challenging open question is whether the arithmetic complexity of the PC-TR
algorithm, or a variant of it, has an arithmetic complexity that does not depend on b
and c.

Appendix. The objective of this section is to provide a proof of Lemma 2.7.

First, we state a technical result whose proof is given in Lemma 4.4 of Monteiro
and Tsuchiya [14].

LEMMA A.1. Let w = (z,y,s) € Pt x DTt be given and assume that ||xs —
ve| < 1v for some constants 7 € (0,1) and v > 0. Then, (1 —7/y/n)v < plw) <
(1+7/v/n)v and w e N(7/(1 —7)).

We are now ready to prove Lemma 2.7.

Proof of Lemma 2.7. Define v(a) = (z 4+ aAz)(s + aAs) for all o € R. We claim
that

(83) lo(e) = (1 — a)pe| < l-—a)p VO<a<l-a,

2
14283
where p = p(w),

VITB 4
Y e (w).
.

Using this claim, the result can be proved as follows. By Lemma A.1 with w =
w+ aAw, v = (1 — a)u and 7 = 23/(1 + 2/), we conclude from the claim that for
any 0 < o < 1— @, we have w + aAw € N (243) and

20
vn(l+20)

By the definition of o, we then conclude that a; > 1 — @&. Setting & =1 — @ in (85)
and using the fact that o, > 1 — @ and p(w + aAw) is a decreasing (affine) function

(84) ea(w) = max{|Rznl|, | Rspll}, @

(85) wlw + aAw) < (1 + ) (1-a)p<2(1 —a)p.
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of a, we obtain

wlw + a;Aw) < VI+ 3+~
p(w) - 2y

EQ(’LU),

that is, the result holds.
In the remaining part of the proof, we show that (83) holds. It is easy to see that

v(a) — (1 — a)ue = (z + aAz)(s + aAs) — (1 — a)pe
(86) = (1 —a)(xs — pe) + ah + a(l — a)h? + a*h3,

where h', h?, and h? are vectors in R” defined as

h} rp(sp + Asp) wWBPB

87 B = =

(87 ( hi ) ( sn(en + Azy) P\ wnpy )
hy \ _ ( spArp '\ _ wBYB

(88) ( h%\/ > - ( QJNASN =K WNGN ’

(89) hg \ _ [ Awp(sp+Asp) | _ u( Praz
hy )~ \ Asn(zy + Azy) PNGN )

Here, the vectors p, ¢, and w appearing in the second alternative expressions for h',
h?, and h3 are defined as

( PB ) _ < Rsp(w) > ( qB > _ ( ApAzp/\ /I > e L1/241/2
PN - RxN(w) ’ qn = A]_VlASN/\/,L_L s = \/,L_L .
Clearly, in view of (84), (18), and the fact that w € N(3), we have

(90) [Iplloe < e2(w), [Ipll < V2e2(w), [l < V27, |wlee < V148, |wl =Va.
Using (87), (88), (89), and (90), we obtain

1AM < pllwllos Pl < p/2(1 + B)ea(w),

182 < pllwlloc llgll < pyv/2(1 + B),

IR?]| < plpllos llall < pv/2yes(w).
Using (86), the triangle inequality for norms, the three estimates above and relations
(84) and (17), we then obtain
a)|lzs — pel| + al ||| + a(l — a)||h?[| + o®|[27]]

lo(e) = (1 = a)pe|| < (1 -
< (1= ) ([los — pell + [B2]]) + [IRM]] + [[5%]

(
(
< [(1 ( 2(1+ ) ’y) (mJﬂf’y)Ez )]
< [( ( 2(1+5)’y) +4\/§7d} 7
SK 1+6)7)+4f7](1—a)u
< 1+ﬁ25(1—a)u,

foral0<a<1-a. O
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