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1. Introduction

The development of interior point methods for linear programming has caught
great attention among researchers in optimization in the last two decades. Interior
point methods are not only computationally competitive, but also motivational in
many new directions in theoretical research. For instance, the notion of central path
plays a significant role in interior point methods for linear programming (LP) (e.g.,
see Ye, 1997). Let

P=min{c’x | Ax =b,x >0}, D={maxbly|s=c—Aly,s >0}

be the pair of standard linear programming problems, where b,y € R™, ¢, x,s €
R", A € R™" and “T" represents the transpose. The central path refers to the
primal-dual solution set {(x(z), y(¢), s(¢)) | t > 0} to the following Karush-Kuhn-
Tucker (KKT) system

Ax =b
ATy+s=c ,

xos=te,x >0,s >0

where ¢ is a parameter, e is the vector of ones and x o s is the vector Hadamard
product: x o s = [x;s;]7. Mainstream interior point methods such as the primal-



76 ON THE LOG-EXPONENTIAL TRAJECTORY OF LINEAR PROGRAMMING

dual path-following methods find a sequence of approximate solutions to the above
system as ¢ | 0O, starting from some approximate solution with r = 1.

In this paper we consider a different central path and study its mathematical
properties. A new method for LP is proposed based on this central path. Rather
than the standard pair of LP, the new central path is based on the Karmarkar pair of
linear programming. Namely, let

Fp(p) ={x" e R [A, —blx' =0, e, ;¥ =1,x" >0},

where x" € R"*! and ej,,,1; is the vector of ones in R"**. Then the primal problem
is

min {c¢" x{,; — ux, 1 |1 X' € Fp(w)}. (ALP(w))
The dual of (ALP)(w) is the following problem

max {y,,1 1 (', s") € Fr(w}, (ALD(w))
where

ATy/ + y/ e+s —c
f/ — /’ S/ c Rm+1 % Rn+l [m] m—+1 [n] ’
00 = {0 BTy Y 1 = s >0

and

/!

y = |:y/[m] ] . Yy €ER™and y, ., €R.
ym—i—l

It should be noted that the dual problem (ALD)(u) can also be written as the

following min-max problem

min {_y1/41+1 | - yr/n-i-l = maX[ATy[/m] -6 bTy[/m] - /’L]} . (1)

It is well known that the standard form and the Karmarkar form of LP are equiva-
lent in the following sense.

PROPOSITION 1. Assumethat the feasible sets of P and D are bounded and both
have nonempty relativeinteriors. If x* isa solution to (LP), then (x*, 1) /(1+e” x*)
isasolution to (ALP)(u*), where * isthe optimal value of (LP). If X" isa solution
to (ALP)(1*), thenx, ., # O and x/,,/X, ., isasolution to (LP).

If «* is unknown, then an auxiliary procedure can be designed to find w* in
practice. Since the detail is irrelevant to our analysis below, we simply assume
w = p* in the sequel. We also make the blanket assumption that both 7P and D
have bounded feasible sets with nonempty relative interiors in view of Proposition
1.

The solution set of (ALP)(w) and (ALD)(w), denoted by F*(u), is defined by

Frw) ={(,y',s) € Fp(u) x Fp(u) |six; =0,i =1,... ,n+1}.
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Let us define a new central path as

’o / , tlog x! =0, x/ >0,

or by using vector notation,
C, = {(x’, v, e Fp(u) x Fp(p) | " =—tlogx’,x" > 0,t > 0} , 3]

where log(x’) denotes the vector of R whose i-th component is log x/. Then for
(x’,y',s") € C; one has that

n+1 n+1
1=) x= [Z exp (1 (A ¥ — c»)} exp (1Y, 40),
i=1 i=1

where A,,1 = —b and ¢, 1 = —u. Therefore,

n+1
Y1 =109 {Z exp (1 (A] [, — cl-))} : 3)

i=1

and the term on the right-hand side in the above equality is just the log-exponential
(log-exp for short) function of

ATy —c
F&y ., = [m] :| .
(Vim0 |:M _ bTy[/m]

As ¢t | 0 the log-exp function uniformly approaches the vector-max function,
namely

0 < logexp(z) — vecmax(z) < tlogn,

where

logexp(z) = log [Z exp(zi)} , vecmax(z) = max{zi, ... , Zu}

i=1

for z € R" (see 1.30 of Rockafellar and Wets (1998)). Thus, the points on C, can
be interpreted as approximate optimal solutions of ALD () according to (1).

In this paper we study the solution trajectory C;. The theory of this solution tra-
jectory is established based on the properties of log-exp function, which were stud-
ied by many authors, see Rockafellar and Wets (1998), Templeman and Li (1987),
Li (1991, 1992), and Peng and Lin (1999). Also, Chen and Mangasarian (1996)
used the recession function of log exp(z) when z € R? to solve complementarity
problems.

In Section 2 we study the new solution trajectory and neighborhoods of the
trajectory. In Section 3 we give an unconstrained approach to find a point on
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the solution trajectory. The results obtained are connected to Fang (1992). Some
concluding remarks are made in Section 4.

2. Thesolution trajectory

Let
ATy[’m] —c
D@ (Vjpuy» 1) = VEC MAX[F (1> 4)] = VEC MaxX 4)
_ bT ’
w Yim]
and
q>[ (y[/n'l]’ M) =
tlog | > exp (1 (A, — ;) +exp (r 7 — b7 yp,) | - (5)
j=1
Then @, (y(,,;, w) approximates @ (y,,, 1) by the following inequalities
D (Ypp» 1) — tlog(n +1) < @(ypps 1) < Pr (Vi 1)- (6)

REMARK 1. Note that both ® and ®, are convex functions and for any g the level
set of @, defined by {y/,, | ®:(y,;, ») < B} is contained in the corresponding
level set of @ due to (6). Form the blanket assumption we know that one of the
level sets of @ is bounded, hence one of the level sets of ®, is also bounded, which
is equivalent to that all of the level sets of ®, are bounded by convex analysis.

Note that if (x/, y’, s") € C, , then it follows from (6) that
— Vi1 > Fl-(y{m],,u),i =1,...,n+1,
and therefore,
sl.’:—Fl-(yEm],;,L)—y;l_i_1>0,i:l,...,n+1, @)

i.e, (y',s") e rintF,(w), where “rint" denotes the relative interior in the usual
sense of convex analysis. Thus, C, could be expressed in the form

C ={(x',y,s) | Ax' =0, e[TnH]x’ =1,log(x") + 1715’ =0,
s'=é(p — ATy},
where

A= (A, —byand () = (", —wT. (8)
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Later in (21) we will show that (x’, ¥/, z’) exists and is unique for any # > 0. In
the remainder of this section, we will prove that C, is a solution trajectory in the
following sense

Itiw dist((x'(2), y' (1), s' (1)), F*(n)) =0,

for (x'(1), y'(¢), s'()) € C,. Our proof is based on minimizing @, (y,,;, ).

It should be pointed out that @, (y;,;, 1) is continuously differentiable which over-
comes the nonsmoothness of CI>(y[’m], ). We introduce some notations as follows,
which will be used in the sequel:

S;(y{m], ) = exp [t_l (AiTy[’m] —c — q)t(y{m], M))] ,i=1,...,n,
Enr1Vpmpp 1) = €XP [t_l (/’L - bT}’[/m] = D, (Vs M))] )
E(Yim» 1) = didg ;<11 Vim» 1)
H (Y2 1) = EQfpps ) = EWpps D1l 111 E Yy 1)-
It is easy to verify the following properties:

(P Y &G, D =1;

(P2) E(y,, 1) Is positive definite;

(P3) H(Y[pr 1) = H Yy DE Yy ) H (V0 1

(P4)  Null(H (y,,). 1))=Span (efn+1y);

(P5) V(®/(y{,;>m) and V2(<I>,(y{m], w)) have following expressions

n+1

V(@ (Y 1)) = D&Yy DA,
= 9

= AE(y[/m], t)e[l‘l-‘rl]a

and

V(@ (¥, 1)

n+1 n+1 n+1 T
=7 D E Ol DAGAT = | D& Ol DA | | 2o E Gl DA,
j=1 j=1 j=1

= 7 HAE Gy 1) = EGfp el EGly, 1A, =1 ]
= t7'A, =b1H (¥, AT,

where A, 1 = —b.
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LEMMA 1. If A isof full row rank, then @, (y,,, 1) isstrictly convexin yj,,,.
Proof. From (P5) and (P3), we can write VZ(CD,(y{m], W) as

V2 (@ (¥, 1)) =t AH (3,0 DE (¥, ) H (3], DAT (10)

which implies that V2(¢t(y[’m], w)) is positive semi-definite. Now, we prove that it
is in fact a positive definite matrix. For

H(y},;, ATz =0,
it follows from (P4) that
ATz = (A, —b)"7z € Span{e,+1)}-

If (A, —b)Tz = Aepyqy and A # 0, then F, (1) = @, which is a contradiction.
Therefore [A, —b]7 z = 0, which implies z = 0 since A is of full row rank. Thus
the matrix

H ([, (A, =b) = H (¥, DAT

is of full column rank, VZ(CD,(y[’m],M)) is positive definite, and @, ([, 1) is
strictly convex in yj,,;. O

Since @, (y,;, 1) is strictly convex in y;,, and has bounded level sets, it has a
unique minimizer, denoted here by y;, (¢, 1), namely

Vi) (2, 1) = argmin{®; (y,,,;» 1) | y;,,; € R™}.
For convenience, we denote &'(¢, ) = S’(y[’m](t, ), t) Then

V311 @1 Oy 0 10), 1) = 0,

or
n+1
Y &, wA; =0, (11)
j=1
namely
AE (Y, (t, ), gy = 0. (12)

From (11) (or (12)), (P1) and the positiveness of &'(z, ), we obtain the following
important inclusion relationship

E'(t, w) € rint Fp (). (13)

The following theorem shows that &'(z, w) is an approximate (interior) solution to
(ALP)(w) and (y'(z, u), —®,(y'(¢, ), n)) is an approximate (interior) solution to
(ALD)(w).
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THEOREM 1. Let y’* . (1) bethe optimal value of (ALD)(w). Then

m+1
OV (85 1), =D (], (2, 1), 1)) € 1iNtFp (), (14)
E'(t, p) € rintFp(p), (15)
—tlog(n +1) + ¢ &, (1, ) — by 1 (1, ) < yirg () <
< clE @ ) — pgr (1 W), (16)

and

=@ (Y (1, 1), 1) < Yprya () < =Dy (Yt ), ) +tlog(n + 1), (17)
Proof. From the definition of &'(z, ), we have

tlog(gl/(tv I’L)) = AlTy[/m](ta /’L) —C — q)t(y{m](t’ M)v I’L)a i = 1a c.enn,
tlog(&, 1 (t, 1) = o — b7y, (1, 1) — D, (¥, (1, ), 1),

or in a compact form

ATy[/m](ta /’L) —C— th(y{m] (tv I’L)’ M)e[n] =t Iog(sfn](tv I’L))a

T,/ / / (18)
n—= b y[m](ta /’L) - q)t(y[m](t’ M)v I'L) =1 Iog($’1+1(t, M))v

where log(§/,,(r, n)) € R" denotes the vector whose i-th component is &/ (z, 1) for
i =1,...,n.Inview of the definition of £'(¢, ), one has that

ATy[/m](ta /’L) - th()’Em](t, M)v I’L)e[n] <,
=B Yt 1) = D (¥, (7, 10), 1) < —1,

which implies the validity of (14). The inclusion (15) comes from (13). Expressions
in (18) may be re-written as

ATy (8 1) = @ (g, ), ety = E() + 1 10g(E' (2, 10)).
Premultiplying the above equality by £'(¢, u)”, we have

— D (Vi (ts ), ) = T EL (1) — pé g (1 ) + 1 Hy 1 (82, 1)),

where
n+1
H,pa (8'(t, ) = Y E4(t, w) log &z, )
j=1

is the negative entropy with respect to &'(z, w). It is easy to verify that

n+1

min{ H,1(€)| Y& =16 >0 = —logn +1).
j=1
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Thus we have

— D (W (1. 1), 1) < TE (0 ) — péy g (1, 1)
< = (Yt W), 1) +tlog(n + 1). (19)

Since (¥}, (t, 1), =P, ([, (&, 1), 1)) € rint Fjp(w) and &'(¢, w) € rint Fp(w), it
follows from the duality theory of linear programming that

=@ (Y (s 1), 1) < opa () < TE (@, ) — by g (1, ). (20)
Combining inequalities (19) and (20), we obtain inequalities (16) and (17). The
proof is completed. O

Since
log&/(t, ) = 1 HIA] ¥, (0. 1) — ci] — @, (¥, (2, 1), )}
= —17ci — Al it 1) — (=@, (1, 1), 1)),
or
log &'(r, ) = —t71(@(u) — ATy'(t, W), y'(t, )
= (V) s )5 =D (W (85 ), 1)),

and

AE'(t, ) =0, ¢l )&t ) =1,

we obtain that

(s/(t’ M)’ y/(t’ M)’ S/(t, /“L)) € Ct

with s'(¢, u) = &(u) — ATy/(¢, u). Noting Yim)(t, 1) is the unique minimizer of
D, (Ym1» 1), We have that if a point (x’, y', s") € C, corresponding to ¢+ > 0, i.e., it
satisfies

Ax' =0,

e[{1+1]x/ =1 .
s'=c(u) — ATy,
logx' +¢71s' =0,

then it is just (x'(z, w), y' (¢, w), s'(¢, u)). Based on this fact, C, may also be ex-
pressed as

Ct = {(g/(tv I’L)a (y[/m](tv M)a _q)t(y{m](tv M)a M))’ —t Iog 5/(ta M))
nym](t, W) = argmin Q>,(y[’m], w),t > 0}.

To illustrate that C, defined by (2) or (21) is actually a solution trajectory to (ALP)(w)
and (ALD)(u), we must show that the distance of &'(z, u) (' (¢, 1)) and the solu-
tion set of (ALP)(w)((ALD)(w)) tends to zero as ¢ tends to zero.

(21)
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THEOREM 2. Let
(-x/(tv M)a y/(tv M)a S/(t, M)) = (";:/(tv M)a (y[/m](tv M)a _q)t(y[/m](t’ M)v ,LL))

and —¢log&'(t, w)) € C,,t > 0. Then

Itlw dist(x'(z, ), X)) =0, Itlw dist(v'(z, n), Y ) =0, (22)
where X’(1) and Y’ () are optimal solution sets of (ALP)(w) and (ALD)(u), re-
spectively.

Proof. Let

X),(1) = {x" € Fp(u) | 6(u)x" < =@ (¥, (1. 1), ) + tlog(n + 1))
and
Y () ={y' 1 (V.5') € Fp(). Ypyr = =i (t2 1), )}

In view of (16) and (17), we have X/ C X (t) and ¥, C Y/ (¢). Noting that
@, (¥{,,y> ) is monotonically increasing with respect to 7 > 0, we have that

cI)t(y[/m](t’ /"L)7 M) 2 th/(y[/m] (t/7 lu‘)’ /"L)

when 0 < " < ¢, and the limit lim, o ®,(y;,,,(z, ), 1) exists and its value is just
Y1, Namely the optimal value of (ALP)(u) or (ALD)(). It may be verified that

limdy (X, (1), X;) =0, limdp(¥;,(0), ¥;) =0, (23)

where dy(-, -) denotes the Hausdorff distance. For instance, we demonstrate the
first equality as follows. It is obvious that

X, X, 0= X,

t>0
so we only need to prove the opposite inclusion. Let x’ € XM then x” € 7}, (u) and
() x" < =D (¥, (1, 1), ) +tlog(n + 1),V > 0.
Taking 7 | 0 in the above inequality, we obtain
c)x <y,

which means that x” € X, from the duality theory. From Aubin and Frankowska

(1990), we have lim, o X} (1) = )A(M and lim, o dy (X, (), X},) = 0. We can prove
lim, o dq (Y, (1), Y;)) = 0 in the same way.
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It follows from (16) and (17) that (x'(, w), ¥'(z, n)) € X}, (t) x Y, (t). Noticing
that

dist(x'(¢, ), X,’L) < dist(x'(¢, ), X,’L(t)) + dH (X, (1), X,’L) = dy(X,, (1), X))
and
dist(y'(t, w), Y,) <dist(Y'(t, w), Y, (1) + dy(¥,,(¢), Y,) = dy(¥,, (1), Y,),

we obtain (16) from (17) directly. The proof is completed. O

From Theorem 2, if (f,/u 5,2) is a cluster point of (x'(z, w), y' (¢, u)) defined by
Theorem 2, {#,} C R, satisfies #, | 0 and

X, = lergox’(tk, w, ¥y, = klijgoy’(tk, W),
then (¥, y,) € X, x Y. Let

5,/1 = |:C_M ] - |: éZT i| @L)[m] - ()7,/1)m+1€[n+1]-
Then

5,20, (5)i(x);=0fori=1..,n+1
Since

X/ (ty, () = exp(—t; 1s) (ty., 1),
$ (1 ) = i = ATy (s 1) + P (Vg (B 1), 10,

where ¢,.1 = —p and A,,; = —b, we have that if (i;)i > 0, then
si(te, ) =0()  (as | 0)
and if (x,); = 0 and (5,); > 0, then
Ik

COROLLARY 1. The set C; defined by (2) is a solution trajectory to (ALP)(u)
and (ALD)(u) in the sense

—> 0 (as 1 | 0).

ditiC,, F11 — 0 ast | 0.

3. Anunconstrained approach for solving (ALP)(u)

In this section, we propose an unconstrained approach for solving (ALP)(x), which
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is a damped Newton method for minimizing @, (y,,;, ). From Section 2, we know
that &'(z, u) = &'(yp,,(t, 1), t) satisfies that

(5/(t’ M)’ (y[/m](t’ M)’ _(Dl‘(y[/m](t’ /"L)’ M))v —1 Iog é/(t’ ILL)) € Ct’ > 0’

where y;,, (¢, w) is the unique solution to

min-— @ (¥, 4)- (24)

Our algorithm is based on solving (24), which could be used to obtain a point on
C;. Hence if ¢ is small, the algorithm actually finds an approximation solution to
ALP(w) and ALD(w).
Let

W (3 1) = AE (3, DAT,

PGy D) = W3y D AE (3, 1),

Ny ) = (AE' (Vs T POy D-

Then

~ |

V2 @0 ) = - [ WOy D) = AE (s D (AE Gy 1) |

and

-t 1 PO DP Oy DT
(V2 @G )] =z[W(y{m],t>1+ LIRELA UL

1= 1)

The Newton direction d" (y,,;, 1) of ®;(y,,. n) at y[,,, is

-1
¥ Gty = = [V2 &G 0] Vi, @100
-1
= —[V2 @Gl 0| A€ G0
= —t[14+ 0 D/ (1= 00 )] PG D
= [t/ (1 = 1Oy )] POy O

which is a vector parallel to — p(yy,,;, t). For simplicity, we just take —p(y[,,;, 1) as
the search direction at y;,,,, i..,

m]?
dpnps 1) = =P Yy - (25)
Obviously, we have

Vit @Oy 0 d Gy 1) = =13y 1,
Vit @Oy 0T AN Oys ) = =10y, /(L = 0O 1)
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LEMMA 2. Thevector y;,,, istheminimizer of @, (y|,;, 1) ifand onlyif n(y/,,, 1) =
0.
Proof. yfm] is the minimizer of q),(y{m], w) if and only if Vyfm]CD,(y{m], 1) =

AS’(yEm], t) = 0, which is equivalent to n(y,,#) = 0 because of the positive
definiteness of £ (y,,;, 7). a

Now we are ready to state our algorithm.

ALGORITHM 1.
Step 1. Select an initial point y'0y,,; € R™ and parameters p € (0,1/2) and 8 €
(0,1). Setk :=0.

Step 2. If |AE'(y%,, )| = 0, then stop. Otherwise, go to Step 3.

[m]

Step 3. Compute
d* = —p(yfn;. 1)
Step 4. Let ! be the smallest nonnegative integer such that

D, (3], + Bld*, 1) — @Ok ) < =B on(ypky. )

and set yi ! =y, + aud®, where oy := B'. Return to Step 2 with k

replaced by k + 1.

THEOREM 3. The sequence {y[’fjl]} generated by Algorithm 1 converges to the
solution to (24).

Proof. Since {y{},,} C L(y'Opn)), we have from Remark 1 that {y(y,,} is bounded.
Let [, be any accumulation point of {y[’ﬁl]}, we prove that y/;, is just the unique
solution to (24). Suppose that this is not true, then

Vi ey ) # 0,d* = —p(yjy). 1) #0,

Yy @y A" = =n(ypy, 1) <0, (26)
Since

O, (3t + ard®) — D, () < —apn(vk, 1),
we obtain that {a;n(y(y,. 1)} converges to 0. In order to prove n(yjy.1) —>

0, we show that {«;} is bounded away from 0. Now suppose that there exists a
subsequence of {ay}, say {ay,}, tending to 0. By the line search rule, we have

D, (ki + B e, d") — D, (¥ kipmy)
ﬂ_lak,-

Since o, — 0, taking the limit of both sides of (26) yields

Vi PGy T = —pn (i, 1),

> —pn(Y'kipmys 1)- (27)



JIE SUN AND LIWEI ZHANG 87
i.e.,

—(@ =Py, 1) = 0.

Since p € (0,1/2), the above inequality implies —n(y;;,#) > 0, which contra-
dicts with (26). Thus {cy} is bounded away from 0 and {n(y'kj, 1)} converges to
0. That is

Jim =V, @'k, w'd ==y &y 0" d* =0y, 10 =0.

Thus, we have from Lemma 2 that y, is the unique solution to (24). Since every
accumulation point of {y* } is the unique solution to (24) and {y’* .} is bounded,

[m] [m]
we have that {y[’,’;]} converges to the solution to (24). The proof is completed. O

Algorithm 1 is a simplified version of the Newton method for solving (24). In order
to prove superlinear convergence rate, we slightly sharpen the algorithm.

A REVISED VERSION OF ALGORITHM 1 — ALGORITHM 2

Step 1. Select an initial point y'0y,,; € R™ and parameters p € (0,1/2) and 8 €
(0,1). Setk :=0.
Step 2. If | AE'(y%,,. )]l = 0, then stop. Otherwise, go to Step 3.

Step 3. Compute
dy = —1p (¥ /(L = (¥ D).
Step 4. Let/ be the smallest nonnegative integer such that

D (Y + By 1) =P (Vs 1) < =B 10 (¥ 1)/ A= (¥ky. 1)

and set yf,tt =y, + aud®, where oy := B'. Return to Step 2 with k

replaced by k + 1.

COROLLARY 2. The sequence { y[’,’;]} generated by Algorithm 2 converges to the
solution to (24).
Proof. Similar to the proof of Theorem 3. O

LEMMA 3. For all k sufficiently large, the stepsize o, = 1 is chosen in Sep 4 of
Algorithm 2.

Proof. Since {y[’,’jﬂ} converges to the solution to (24), one has that for k suffi-
ciently large,

q)t(y{l,;] + ady, p) = q)t(y{l,;]’ w) + Olkvyén]q)t(y{l,;]’ M)Tdﬁ/‘f’
/28T V2 @,(yih 107 dy + Ol 1),
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It follows from the definition of d%; that

D, (Y + dy, ) = D (Yings 1) — taen (Vg /(L = n(¥ny 1)
+ (Ve z)a,f/zu — N (Vpps D) + 0(lleedy %)
= @, (yrps 1) — (e — g /2 (Y{nys /A = () D)) +
+ o(floedy |12 >

Since {y[’fn]} —> Yy Where yi» . is the solution to (24), there exists z > 0 such
that

kmin[E(}’E:;l]’ Hlzr (28)

for k sufficiently large, where Ann Stands for the smallest eigenvalue. Noting the
definition of d% and (28), we obtain

ldy 117 = @0 (yiny 2/ @ = 0y DD P Gy DI
= 203y D2V, Ggs )T E Qg 72V D, (g 18/ A=0(Yg» D)
= 20y D2V P, (s DT E sy D T2E (s D7 X
x E(y o DTV D, (g )/ (L = (s 1)
< TN D3/ L = 0y D).

For k sufficiently large, we have

1 Tt /k t2

2 n(ym],t) -

It follows from

D, (yky + oudly, ) — B (yfhys 1) <
<—[aw—af/2— akrtn(ym],t)2/(1—n(y{f,l],t))] [tn(ym],t)/(l_n(yEfn]’t))]
that o, must be 1 because p € (0, 1/2) and

1 Tt ,1)?
o1 NV 1) >0
2 1= D)

holds for & sufficiently large. The proof is completed. a

THEOREM 4. The sequence {y 1} generated by Algorithm 2 converges to the
solution to (24) at a superlinear rate
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Proof. From Lemma 3, we know that o, = 1 for & sufficiently large and y/,1* =
Yy + dy- Let y/* be the solution to (24), then

ypar = Yl = 1y = (V2R3 fgs ) VD (Yo 1) — Yoyl

= [(V2D, (s ) VDRV 1) —
=V, (yy 1) + V2R (kg ) Oy — Y]

1
| (V2,0 107 < JRCEARAR AS
0

—V2®, (y[h)s u)) (Ve = Yds H :

Since y{,’;l] —> Yimy» One has, for k sufficiently large, o, = 1 and

m]?

(V2@ (v W) M <

for some positive constant c. Therefore,

[y = Yl <

1
c /O [V2@, (v + SOy = Yiup)s 1) — V2D, (¥[yy, )] ds

(v

The superlinear convergence of {yf,’;]} comes from the above inequality and the

continuity of V2®, (-, ). The proof is completed. a

4. Concluding remarks

We define a new central path by a different perturbation on the right hand side term
of the complementarity equation in the KKT system of the Karmarkar form of
LP. Similar to the traditional central path, the new central path defines a trajectory
toward the solution of the Karmarkar form of LP as the parameter approaches zero.
A damped Newton method is shown to converge to any given point on this central
path at a superlinear rate; therefore provides a method for solving the LP problem
if the parameter is set small enough to a user-specified tolerance.

It is interesting to note that the points on the traditional central path are the
solutions to the log-barrier problem of the standard LP while the points on the
new central path can be interpreted as the solution to the log-exp problem of the
Karmarkar LP. By introducing self-concordance, Nesterov and Nemirovskii (1994)
show that Newton’s method can be used to efficiently “follow" the central path,
hence producing polynomial algorithms. This paper did not touch the topic of how
to follow the new central path but it is certainly a reasonable future step of research.
The proposed algorithm, on the other hand, is globally convergent to a point on the
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central path with arbitrarily small ¢, therefore it is more like a barrier method with a
pre-specified parameter. Another possible direction of research is to understand the
computational impact of such a central path. Since the log-exp function is a smooth
approximation of the vecmax function, it looks that the proposed method tends to
reduce the largest slack in the dual problem. Therefore the proposed method might
be quite robust for badly-scaled problems. However, no conclusion can be made
unless enough computational evidence is provided.
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