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COMPLEXITY ANALYSIS OF PRIMAL-DUAL INTERIOR-POINT METHODS
FOR LINEAR OPTIMIZATION BASED ON A NEW EFFICIENT
BI-PARAMETERIZED KERNEL FUNCTION WITH A TRIGONOMETRIC
BARRIER TERM

BOUAFIA MOUSAABY* AND YASSINE ADNAN?

Abstract. In this paper we are generalizing the efficient kernel function with trigonometric barrier
term given by (M. Bouafia, D. Benterki and A. Yassine, J. Optim. Theory Appl. 170 (2016) 528-545).
Using an elegant and simple analysis and under some easy to check conditions, we explore the best
complexity result for the large update primal-dual interior point methods for linear optimization. This
complexity estimate improves results obtained in (X. Li and M. Zhang, Oper. Res. Lett. 43 (2015)
471-475; M.R. Peyghami and S.F. Hafshejani, Numer. Algo. 67 (2014) 33-48; M. Bouafia, D. Benterki
and A. Yassine, J. Optim. Theory Appl. 170 (2016) 528-545). Our comparative numerical experiments
on some test problems consolidate and confirm our theoretical results according to which the new
kernel function has promising applications compared to the kernel function given by (M. Bouafia and
A. Yassine, Optim. Eng. 21 (2020) 651-672). Moreover, the comparative numerical study that we have
established favors our new kernel function better than other best trigonometric kernel functions (M.
Bouafia, D. Benterki and A. Yassine, J. Optim. Theory Appl. 170 (2016) 528-545; M. Bouafia and A.
Yassine, Optim. Eng. 21 (2020) 651-672).
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1. INTRODUCTION

Polynomial time Interior Point Methods IPMs for solving linear programming were first proposed by Kar-
markar [7]. This method, and its variants that were developed subsequently, are now called interior-point
methods IPMs. For a survey, we refer to recent books on the subject, as Bai et al. [1], Peng et al. [10], Roos
et al. [13] and Ye[15]. In order to describe the idea of this paper, we need to recall some ideas underlying new
primal-dual ITPMs. The purpose of this work is to present primal-dual interior-point methods IPMs based on
generalized trigonometric barrier function for solving the standard linear optimization problem (LO)

(P) min{c'z : Az = b,z > 0},
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where A € R™*" rank(A) = m, b € R™, and ¢ € R”, and its dual problem
(D) max{b'y: A'y + s =c,s > 0}.

The kernel functions play an important role in the design and analysis of interior-point methods IPMs. They
are not only used for determining the search directions but also for measuring the distance between the given
iterate and the p-center for the algorithms. Currently, IPMs based on kernel function is one of the most
effective methods for solving linear optimization (LO) and other convex optimization problems and is a very
active research area in mathematical programming.

In 2005, Bai et al. [2], proposed a new kernel function with an exponential barrier term. The same paper
introduced the first new kernel function which have a trigonometric barrier term.

In 2012, El Ghami et al. [5], evaluated the first new kernel function with a trigonometric barrier term given

by Bai et al. [2]. They obtained O (n% log %) iterations bound for large-update methods. Since then, research

has focused on developing a new kernel function with a trigonometric barrier term to improve the complexity
bound obtained by El Ghami et al. [5].
In 2014, Peyghami et al. [11], proposed a new kernel function with an exponential trigonometric term for

LO. They obtained O (\/ﬁ (log n)2 log %) iterations bound for large-update methods.

In 2015, Li and Zhang [8], presented another trigonometric barrier function, which has O (n§ log %) com-

plexity for large-update methods. These results improve the complexity bound obtained by El Ghami et al.
[5].
In 2016, Bouafia et al. [4], we proposed the first with trigonometric barrier terms for interior point methods
in LO. We generalized and improved the complexity bound based on a new kernel function with trigonometric
barrier terms obtained in [5,8,11,12]. We obtained the best known complexity results for large and small-update
methods.

In 2018, Fathi-Hafshejani et al. [6], presented a large-update primal-dual interior-point algorithm for linear
optimization problems based on a new kernel function with a trigonometric growth term. They obtained the
best known complexity results for large which has O (\/ﬁ log n log %) complexity for large-update method. This
result improves the complexity bound obtained in [5,8,11,12].

Recently in 2020, Bouafia and Yassine [3], investigated a new efficient twice parametric kernel function that
combines the parametric classic function with the parametric kernel function trigonometric barrier term given
by Bouafia et al. [4] to develop primal-dual interior-point algorithms for solving linear programming problems.
We obtained the best known complexity results for large and small-update methods.

In this paper, for p,q € R, we introduce the function

2 -1

Yar(t) = 5 +m(p,q) {cotp (qi2) tan® u(t) — 1} , p>2, g>0andt>0.

where

v
t)=—— q>0.
u(t) i

(q+2)°
m( ) ) =
P g (cot (q”@) + tan (q%))

This function 1 (t) is a parameterized version which generalize the kernel function given by Bouafia et al.
[4]. The new kernel function has twice trigonometric terms and twice parameter. Using some mild and standard
conditions, the worst case iteration complexity bound of the large-update primal dual IPMs based on the new
proposed kernel function is driven. As usual, the so-called exponential convexity property plays an important
role in this regard. Our analysis shows that the worst case iteration complexity of large-update IPMs for

, p>2, ¢>0.
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solving LO problems based on the new kernel function meets the so far best known iteration complexity, i.e.,
O (ynlognlog2).

The paper is organized as follows: In Section 2, we recall some basic concepts of interior point methods and
the central path curve for LO. Some interesting and useful properties of the new kernel function are provided
in Section 3. Section 4, is devoted to describe the proximity reduction during an inner iteration. The step size
is discussed in Section 5. In Section 6, we derive the inner iteration bound and the total iteration bound of the
algorithm. In Section 7, we present a comparison of our algorithm presented in [3] with our new results in this
paper. Finally, we are finishing the paper with some remarks and a general conclusion showing the added value
of our work.

We use the following notations throughout the paper. R} and R’} , denote the set of n-dimensional nonneg-
ative vectors and positive vectors, respectively. For x, s € R", xpi, and zs denote the smallest component of
the vector z and the componentwise product of the vector x and s, respectively. We denote by X = diag(x) the
n X n diagonal matrix with the components of the vector x € R™ are the diagonal entries, finally e denotes the
n-dimensional vector of ones. And throughout the paper, |||| denotes the 2-norm of a vector.

2. PRELIMINARIES

In this section, we briefly describe the idea behind the interior point methods based on kernel functions. We
also provide the structure of the generic primal-dual IPMs when the kernel functions are used to induce the
proximity measure. Without loss of generality, we assume that (P) and (D) satisfy the interior-point condition
IPC, i.e., there exist (z%,y",5°) such that

Az® =b,2° > 0,A%° + 5% = ¢,5° > 0. (2.1)

Therefore, an optimal solution of (P) and (D) can be found by solving the following system

Ax =b,z >0,
Aly+s=1c,5s >0, (2.2)
zs = 0.

The key idea behind primal-dual IPMs for solving LO problems is to replace the third equation in (2.2) by
the parameterized nonlinear equation xs = pe, where p > 0. Therefore, the system (2.2) can be rewritten as

Ax =b,x >0,
Aly+s=rc,s>0, (2.3)
s = pe.

Note that, this system has a unique solution as (z(u), y(u), s(p)), where x(u) is called the p-center of (P) and
(y(1), s(1)) the p-center of (D). The set of u-centers (with p running through all positive real numbers) gives
a homotype path, which is called the central path of (P) and (D). Applying Newton’s method to the system
(2.3), we obtain the following Newton-system

AAx =0,
A'Ay + As =0, (2.4)
sAx 4+ xAs = pe — xs.

Note that this system has a unique solution. Now we can derive the new point as

Ty =+ alx, 54 = s+ als, y. =y + aly. (2.5)

where the step size a satisfies 0 < o < 1.
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Now, we introduce the scaled vector v, that v =, /£. System (2.4) can be rewritten as follows:

AAx =0,
A'Ay+ As =0, (2.6)
sAx + xAs = pv(v=t — ),
equivalent
AAx =0,
A'Ay+ As =0, (2.7)

sAx + xAs = —puvVe(v),
where the logarithmic barrier function ®(v) : R, — R, is defined as follows:

n

i=1

¥ (vi) = U?Z_ L logo. (2.9)
Now, we introduce the scaled search directions d, and ds as follows:
dy = P8% d, = vos, (2.10)
System (2.7) can be rewritten as follows:
Ad, =0,
A'Ay+d, =0, (2.11)

dy +ds = —V(v),

where A = %AV_lX, V = diag(v), X = diag(z). We use ®(v) as the proximity function to measure the distance
between the current iterate and the yu—center for given p > 0. We also define the norm-based proximity measure,
d(v) : R}, — Ry, as follows

1 1
3(v) = 5 Ve ()l = 5 llds + d]|.

The relevance of the central path for LO was recognized first by Megiddo [9], Sonnevend [14]. If 4 — 0,
then the limit of the central path exists, and since the limit points satisfy the complementarity condition, the
limit yields optimal solutions for (P) and (D). From a theoretical point of view, the IPC can be assumed
without loss of generality. In fact we may, and will, assume that 2° = s° = e. In practice, this can be realized
by embedding the given problems (P) and (D) into a homogeneous self-dual problem which has two additional
variables and two additional constraints. For this and the other properties mentioned above, see Roos et al.
[13]. The IPMs follow the central path approximately. We briefly describe the usual approach. Without loss
of generality, we assume that (x(u),y(p),s(n)) is known for some positive u. For example, due to the above
assumption, we may assume this for p = 1, with z(1) = s(1) = e. We then decrease p to u = (1 — 8)u for some
fixed 6 €]0,1[. We call ¥(¢) the kernel function of the logarithmic barrier function ®(v). In all of the paper,
based of on a new kernel function, we replace ¥ (t) by a new kernel function ¢,(t) and ®(v) by a new barrier
function ®ps(v). If ®ps(v) < 7, then we start a new outer iteration by performing a p—update; otherwise, we
enter an inner iteration by computing the search directions at the current iterates with respect to the current
value of p and apply (2.5) to get new iterates. If necessary, we repeat the procedure until we find iterates that
are in the neighborhood of (z(u), s(u)). Then p is again reduced by the factor 1 —6 with 0 < § < 1, and we apply
Newton’s method targeting the new p—centers, and so on. This process is repeated until y is small enough, say
until np < €; at this stage we have found an e—approximate solution of LO. The parameters 7,6 and the step
size « should be chosen in such a way that the algorithm is optimized in the sense that the number of iterations
required by algorithm is as small as possible. The generic primal-dual algorithm for LO problem is as follows
(see Fig. 1).
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Generic Primal-dual IPMs for LO
Input:
A proximity the function ® s (v);
a threshold parameter 7 > 1;
an accuracy parameter € > 0;
a fixed barrier update parameter 6,0 < 0 < 1;
begin
r=e;s=e;pu=1v=e
while nu > € do
begin (outer iteration)
p=(1-10)u
while @,/ (z,s; ) > 7 do
begin (inner iteration)
Solve the system (7), ®(v) replaced by ®s (v) to obtain (Ax, Ay, As);
Choose a suitable step size «;
r =+ aAr;
y =1y + aly;
s =5+ als;
o= /2
“w
end (inner iteration)
end (outer iteration)
end.

FIGURE 1. Generic algorithm.

3. PROPERTIES OF THE KERNEL FUNCTION

735

In this section, we investigate some properties of the new kernel function with trigonometric barrier terms
which are essential to our complexity analysis.We call 1(¢) : R4+ — R a kernel function if 4 is twice differen-

tiable and satisfies the following conditions:

(1) = (1) =0,
&(t) > 0,
Jim () = T (t) = +o0

2 —
U (t) = 5 +m(p,q) [cot”<2)tanpu(t)—1}, p>2, ¢g>0.
and
™
)= —— 0
u(t) iz 17
9)2
(a+2) p=>2 q>0.

m(p,q) = ;
e g (cot (ﬁ) + tan (HLQ))

(3.1)
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For convenience of reference, we gives the first three derivatives with respect to ¢ as follows:

V(1) =t + pm (p, q) cot? (L) (1 + tan? u) (tan]”*1 u) o,

q+2
1 —
() =1+n(p,q) { tan? ! u) u”
(p=1) (p—2)tan"S us-
2p* tan? ! u+ u+
) = (p+1) (p+2) tan®*
Wi (t) =n(p,q) 3(p—1)tanP 2t
3(p+1)tan? u
(tanpil u) u///

With
n(p,q) = pm (p,q) cot” ((112) (1 + tan® u)
and
iy
t) =
U( ) qt + 2
W (t) = __ ™
(gt + 2)2
u”(t) o %
(gt + 2)3
u”’(t) _ _M.
(2t +2)*

Lemma 3.1. For u(t) defined in (3.2) and p > 2, we have the following
O<u(t)<g, t>0.
tanu(t) >0, t>0.

((p—1)tan? 2 u+ (p+ 1) tan® u) w2+

(tan ) >0, t>0.
(tanw(t)) 1 >0, t>0
anu(t)) — ————— >0, .
q(p+1)nt
Proof. For (3.4a), since u(t) is decreasing in ]0, +o00[ and
tlir&u(t) X t—lgrnoou(t) =0
we have -
O<u(t)<§, t>0.
For (3.4b), using (3.4a) we get
tanu(t) >0, ¢>0.
For (3.4c), using (3.4) and (3.4b) we get
_ p—2 p 2
((p—1)tanP~2u + (p + 1) tan® u) w'?+ >0, t>0.

(tan”_l u) !

((p—1)tan?~2u+ (p+ 1) tan? u) u'>+
1

(3.4a)

(3.4b)

(3.4¢)

(3.4d)
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To prove (3.4d), define g(t) = (tanu(t)) — The first derivative of g(t) is given by

4
q(p+1)mt”

_ _d®) 4
g/(t) ~ (cosu(t))? + q(p+1)mt?
(g(p+1)mt?u’ (t)+4(cos u(t))?)

a(p+ D)t (cos u(D))?

Using that for

0<u(t) < t>0,

[\')

we have sin (3 — u(t)) = cosu (t), and sin ( —

IN

) 5= ) it follows that
o074 i (5 -u00)))
(

q(p+ 1) 7t/ (t) + 4 (5 u(t))2>

g'(t) =

]. (
q (p + 1) w2 (COS u(t))
)2 <

q(p+1)7nt? (cosu

- P ( mqt >2<0
q(p+1)mt2 (cos u(t))2 2t +2

Thus ¢(t) is decreasing in ]0, +o00[, and since lim g¢(t) = 0, this implies (3.4d).

t——+o0

This completes the proof. (I
the next lemma serves to prove that the new kernel function (3.1) is eligible.

Lemma 3.2. Let 5 (t) be as defined in (3.1) and t > 0. Then,

m(t) > 1. (3.1a)

() < 0. (3.1b)

ty (t) — iy () > 0. (3.1¢)

ti, (t) + i (1) > 0. (3.1d)

m (D (BE) = Bar (W), (B) >0, £ > 1,8 > 1. (3.1e)

Proof. For (3.1a), the second derivative of 1 (t) is given in (3.3), using (3.4c), we have

((p—1)tan?~2u+ (p+ 1) tan? u) u'?+

(tanp,1 U) o > 0 for all ¢ > O7

which implies (3.1a).
For (3.1b), the sign of ¢j;(¢), using (3.4) and (3.4b), we have

) <0, t>0,

which implies (3.1b).
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For (3.1c), we again use (3.3) and (3.4),

((p—1)tanP~2u(t) + (p+ 1) tanp u(t)) tu?(t)+
i (t) — i (1) = n(p,q) (tanP~t u(t)) tu
— (tan”~ ' u(t)) u ( )

Form (3.4c) and the positivity of —u' (t), the right-hand side of the last equality is positive, which proves
(3.1c).
For (3.1d), using (3.3) and (3.4), we have

(p—1) (tanp_2 u(t)) tu'?(t)+
(p+ 1) (tanu(t)) u” (t) t+

t/‘pXI (t) + %\4 (t) =2t+n (pa Q) (tanp—l ’U,(t)) u”(t)t+
u/(t)
and
3 2+
-+ 1) G O+ OO = CEEG 2 () (sana) - ) ]

using (3.4d), the right-hand side of the above equality is positive, which proves (3.1d).
For (3.1e), using Lemma 2.4 in [2]. (3.1b) and (3.1c), we have the result. This completes the proof. O

4. THE PROXIMITY REDUCTION DURING AN INNER ITERATION

Note that at the start of each outer iteration of the algorithm, just before the update of u with the factor
1—0, we have @), (v) < 7. Due to the update of u the vector v is divided by the factor v/1 — 0, with 0 < 6 < 1,
which in general leads to an increase in the value of ®j; (v). Then, during the subsequent inner iterations,
@, (v) decreases until it passes the threshold 7 again. Hence, during the course of the algorithm the value of
@,/ (v) increases only after one update of . Therefore, the largest values of ®ps (v) occur just after the updates
of p. That is why in this section we derive an estimate for the effect of a p-update on the value of @ (v). We
start with an important lemmas.

Lemma 4.1. For ¢ (t), we have

3 (=1 Svu () < S WA, £ 0 (3.16)
bl < ge ) (-1, £ 1 (3.1g)
where
(g+2) cot( T3 2 q
0 (00) = St vy

(3.1h)

Proof. For (3.1f), using (3.1a) and (3.1b), we have

//lﬂ dydx>//1dyd:v— (t—1)°
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= f N dyd:c
S f f1 M( )dyd:r
=/, w (2) d
-y dem )
WJM( )
For (3.1g), since ¥pr (1) = ¢}, (1) = 0,947 (t) < 0, ¥, (1) = ¢ (p, q), and by using Taylor’s Theorem, we have
Dar(t) = dar (1) + 9y (1) (8= 1) + 395, (1) (¢ = 1) + 5447 () (€ - 1)°
e g e

sV (
o )t —1)°
s0(pq) (t—1)".

for some £, 1 < ¢ < t.This completes the proof. O

IRVANI
[\

Let o : [0, 400[ — [1, +0o0] be the inverse function of ¥ (t) for t > 1 and p : [0, +00[ — ]0, 1] be the inverse
function of S}, (t) for all ¢ €]0,1]. Then we have the following lemma.

Lemma 4.2. For ¢ (t), we have

2
1+ s<o(s)<14++v2s, s>0. (3.1i)
¢ (p,q)

(q+2)°
m (p, q) cot? (q+2> pgm

(tan?~ ! u(t) + tan? T u(t)) <

(2z41), =z>0. (3.1j)

Proof. For (3.11), let

By (3.1f), we have

we have

which implies that

By (3.1g), we have

s=nit) < 50 (pra) (1= 1)
SO
t=o(s)>1+ 2 s
¢ (p,q)
For (3.1j), let
z= _—lwﬁw(t), t€]0,1] & 22 = =4, (t), t€]0,1].
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By the definition of
p:p(z)=t, te]o,1].
And by the definition of 9},(¢) and «'(¢), we have

2z = — (t +n(p,q) (tan”_1 u(t)) u’(t)) ,
this implies that

(1+ tan?u(t)) (tan?~'u (t)) = (tan?~'u(t) + tan’l’+1 u(t))

IN I

(2z+41) o ot () D for ¢ €0, 1]
(g+2)
<
= m(p,q) cot? (25 )par (22+1)
< (g+2) > 0.
= m(p,q) cot? (75 )par (22 +1), 220
This completes the proof. (I

Lemma 4.3. Let o : [0, +00[ — [1,400][ be the inverse function of 1y (t) for t > 1. Then we have

Bur (Bv) < b (ﬁa (q’”;(”))) . weRM,, B> 1.

Proof. Using Lemma 3.1 (3.1e), and Theorem 3.2 in [2], we can get the result. This completes the proof. a

Lemma 4.4. Let 0 <0 <1, vy = \/1”?0, if ©pr(v) <7, then we have
(0n+27’ + 2\/27'71)
(0] < .
M (v4) < 2(1-0)
o o ()
Proof. Since \/11T9 >1ando (%) > 1, then ﬁ > 1.
And for t > 1, we have
t2 -1
Y (t) < 5
Using Lemma (4.2), (3.1i), with § = \/11f0 and ®,/(v) < 7, we have
1 (I)]\/[(U)>)
Py (ve) <
M (vy) < ¢M<m0( -

|
)
-
‘ :
=
/N
| — |
Q
TN
KA
= |5
s
——
_
()
|
—
|
>
~

|
[\
—~
—_
|
>
~—

:2(1_9)<

2(1"_9)((1—\/@)+2;+2\/i>

(6n + 27 + 2v/27n)
2(1-0)
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where the last inequality holds from 1 — /1 — 6 = %\}ﬂ < 0. This completes the proof. O
Denote
On + 27 4+ 22
(Par)o = o 2(71 —0) ™) L6 (3.1k)

then (®ar), is an upper bound for ®,s (v4) during the process of the algorithm.

5. AN ESTIMATION FOR THE STEP SIZE

In this section, we compute the largest possible value for the step size o during an inner iteration. After a
damped step we have
Ty =1z + aAx;
54 1= 8§+ aAs;
Y+ =y + aly;
Using (2.6), we have
zp=z(e+al)=z(e+a)="2(v+ad,),
spi=s(e+all)=s(e+al)=2(v+ad),

So, we have

vy = % =/ (v +ady) (v+ ady).

Define, for o > 0,
fla) = @nr(vy) — Pas(v).

Then f(«) is the difference of proximities between a new iterate and a current iterate for fixed p. By Lemma (3.2)
(3.1d), we have

(Ppr (v+ ady) + Par (v + ady)) .

N =

Dy (vy) =Py (\/(v + ady;) (v+ ads)) <

Therefore, we have f(a) < fi(«), where
fila) = %(@M(v—kozdx)—HI)M(v—}—ads)) — ®pr(v). (3.1])

Obviously, f(0) = f1(0) = 0. Taking the first two derivatives of f(a) with respect to «, we have

n

1

f{ (a) = §Z(¢5VI(UZ + ad%)d”ﬂq + Mw(”z + adsi)dsi)7
=1

n

1
V(@) = 5> (W (vi +ada )d3, + vl (v; + ady,)d3,),
i=1

Using (2.8) and (2.11), we have

£1(0) = %V@M(v)t(dx +d) = —%V@M(v)th)M(v) — _282(y),

For convenience, we denote
vy = min(v), § :=95(v), Pp = Ppr(v).
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Lemma 5.1. Let §(v) be as defined in (2.11). Then we have

5(v) > %@M(U).

Proof. Using (3.1f), we have

Bar(v) = > (0) £ 35 (05, (00)? = IV O (o) = 28°(0),

SO

This completes the proof. (I

Remark 5.2. Throughout the paper, we assume that 7 > 1. Using Lemma 5.1 and the assumption that ®,,(v)
> 7, we have

S(v) >4/ =.
=/
From Lemmas 4.1-4.3 in [2]. We have the following Lemmas 5.3-5.5.

Lemma 5.3. Let fi(a) be as defined in (3.11) and 6(v) be as defined in (2.11). Then we have
V(@) < 26°¢7 (Vmin — 209).
Lemma 5.4. If the step size « satisfies the inequality
Phr (Umin) — Vg (Vmin — 206) < 29, (3.1m)

Then
fila) <0

Lemma 5.5. Let p: [0, +oo[ — ]0,1] be the inverse function of 54, (t) for all t €10,1]. Then the largest step

size & satisfying (3.1m) is given by
1
o = — - 2 .
6= 5= (0(5) ~ p(26))

Lemma 5.6. Let p and & be as defined in Lemma 5.5. If ®pr(v) > 7 > 1, then we have

a: (4(5+1) p+1
pm (p.g)cot” () + (@m )i+ )@)ﬁ
1 2 L
" pm(p,q)cotp( = )[k(p,q)]m (p+1) [k (p, %)]

[k (p, q)] 777 m(4)?

Proof. Using Lemma 4.4 in [2]. The definition of ¥%,(¢), and (3.1j), we have

v

- 1
AP T )

L
pm (p,q) cotp( )tan u(p(29))

_|_
(p+ 1) tan” u) u (p (20)) +

((p— 1) tanP~2u (p(<25))
(tan?~"u (p (20))) u” (p (26))
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And for p(26) =t €10, 1], we have

Wiyt = ) ) (4
@+2)*~ 2° 4
"y 2rq° 2rq° ()2
YOS S e 5T

for z = 26 we have

tan? u (p (26)) < [k (p,q) (46 + 1)] 77
tan” % u (p(26)) < [k (p, q) (45 + 1) 57
tan? ! u (p (20)) < [k (p,q) (46 + 1)] 771

tan® u (p (20)) < [k (p, q) (46 + 1)] 751

and

this implies

o> (45 + 1) pF1
pm (p q) cot” (ﬁ) + ((p — [k, q)]Z;+> ()2 4
! 2 s p+1
' pm (p, q) cot” (q%) [k (p,q) (46 + 1)]7+7 (p+1) [k Q]l

Since 46 + 1 > 1, we have

a > (46 + 1) 751
pm (o) ot (%5 + <(p Dk q”gf) () +
1+ 2 ]. k s p+1
pm (p, q) cot” (q_’;—Q) [k (p, q)] 7 (p+1) [k, a)]

This completes the proof.

Denoting
(46+1) p+§
+ P

b (o (0= 1) [E 0] + ) (amy2
o[ () ) (Dm0l ) oy

743

(3.1n)

we have that « is the default step size and that o < a. From Lemma 1.3.3 in [13]. We can get the following lemma.

Lemma 5.7. Suppose that h(t) is a twice differentiable convex function with

h(0)=0, h'(0)<0,
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that h(t) attains its global minimum at t* > 0 and that h"(t) is increasing with respect to t. Then, for any
t € [0,t*], we have

th' (0)
.

h(t) <
Let the univariate function h be such that
h(0) = f1(0) =0, ' (0) = f; (0) = =262, b’ (a) = 26%Y; (Vmin — 200) .

Lemma 5.8. Let a be the default step size as defined in (3.10) and let

Bar(v) > 1
Then
F(R) < 22DV g (3.10)
where
9(p,q) 6 " =
Lo (55) (1) <OZ i[ 21] +> "
N5 g

Proof. Using Lemma 4.5 in [2]. And if the step size a satisfies a < @, then f(a) < —ad?. So, for a < @, we
have

f (a) < —862

and
o= (45+_1)‘%
(0= 1) k@) 77+ (gry2, |
b )
L+pm(p,q) cot? ( 775 ) 2 ( (p+1) [k (p,q)] 7™ ) 4
[k (p. q)]7 ) 1
< b,q 1 | [k:( )]ﬁW%Q
> (6) "ls bt ~
(p=1) [k . 9) 77 + ) (4r)2
I+ L)
1+pm(p,q) cot? ( 775 ) 2 ( (p+1)[k(p,q)]7 ) 4
[k (p, )] 7+ p1 4
(i) Ik (5, )] 57 7
9, q) = o
pm(p,q)cotp( +2)+ ((pl) [k(p7Q)]§+;+> ()2 4
1 2 k , p+1
' (pm(p,q)cotp( = )[’f(zx@]?“) wr Dl 2
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(f(&) < —a0?
g(p,q)d*
< 9®9)
p+1
= —g(p,q) 6>
=—g(p.q) o7
- _g(p,g) V2 0 (0)] 7T
< 9ROV (g, ) i
because
1
1
> —
— V2
.
2
This completes the proof. ([l

6. ITERATION BOUND

In this section, the worst iteration complexity bounds for primal-dual IPMs based on the proposed kernel
function are computed.

6.1. Inner iteration bound
After the update of p to (1 — ) u, we have

(9n + 27 + 2v/ ZTn)

Dy (U+) < ((I)M)O = 2 (1 — 9)

=L (n,0,7).

We need to count how many inner iterations are required to return to the situation where ®,,(v) < 7. We
denote the value of ®/(v) after the p update as (®ar),; the subsequent values in the same outer iteration are
denoted as (®pr),, kK =1,2,..., K, where K denotes the total number of inner iterations in the outer iteration.
The decrease in each inner iteration is given by (3.1p). In [2]. We can find the appropriate values of x and v €
10, 1]:

g(p.q) V2 p p+2

2 T T2+ 20p+1)
Lemma 6.1. Let K be the total number of inner iterations in the outer iteration. Then we have

4(p+1) =
K(gmq)ﬁ(pm)(%‘) '

: (®m)g _ ( 4(p+1) ) 3(p+0)
Proof. By Lemma 1.3.2 in [10]. We have K < = TPV (Par)g .

This completes the proof. (Il
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6.2. Total iteration bound

The number of outer iterations is bounded above by % (see [13]). Lemma 3.2. 17, page 116). Through

multiplying the number of outer iterations by the number of inner iterations, we get an upper bound for the
total number of iterations, namely,

4(p+1) 2&7121)%
(Mn@¢ﬂp+m)@M% 9 (3.1p)

For large-update methods with 7 = O (n) and 6 = ©(1) we have

n2+0 log ) iteration complexity.
€

O<M;®

In case of a small-update methods, we have 7 = O (1) and 0 = 6(%) Substitution of these values into (k)
does not give the best possible bound. A better bound is obtained as follows.
By (3.1g), with

@(paQ)(t_l)Qv t>17

we have

8(1-6) n
sz () i)
- (v )
5525 ()

where we also used that 1 — /1 —60 = %ﬁ < 6 and ®)/(v) < 7, using this upper bound for (®yr),, we get

4(p+1) st log ¢
(Mn®¢ﬂp+%)@M% o

Now, we note that (®57), = O (1), and the iteration bound becomes

the following iteration bound:

o ([w (p. 9)] 75+

n
vnlog — | iteration complexity.
9(p,q) €



COMPLEXITY ANALYSIS OF PRIMAL-DUAL INTERIOR-POINT METHODS FOR LINEAR OPTIMIZATION 747

7. COMPARISON OF ALGORITHMS

In this section, we present a comparison of our algorithm [3] with our new results given in this paper. To
prove the effectiveness of our new kernel function and evaluate its effect on the behavior of the algorithm, we
offer a comparative study between the results obtained by the considered algorithms, essentially based on the
two following kernel functions.

1) The first kernel function, given by M. Bouafia and A. Yassine in [3], defined by

ti—a q 4 h(t) = 57
— 42 _ _— P 2642
1/)B(t) t+q_1 q_1+ [tan h() ] {p227q>1.
And the default stepsize
1
ap = @+2)(a+2)

(4pm +11) (85 + 2)” @+Da

2) Our new kernel function defined in (3.1) by

2 - T
Y (t) = ! 5 1 (p,q) [cotp <q+2) tan? u(t) — 1} , p>2, ¢>0.
And the default stepsize
- (45 +1)FH
e - D b )l + ) (gx?
1+ <pm (@) ot (%) +> ((p+ 1) [k (p, @) 70 ) )
ol k(.05 (37

7.1. Numerical Tests

Consider the following problem
- o JOif i#j and jHEiI+m
n=2m, A(W)—{1 if i=j or j=i+m
c(i)=—1,c(i+m)=0,b(i) =2, and the interior-point condition IPC, 2°(i) = 2°(i + m) = 1, y°(i) = -2,
i) =1,s (z+m)—2f0ri =1,...,m

To prove the effectiveness of our new kernel function and evaluate its effect on the behavior of the algorithm,
we conducted comparative numerical tests between the two previous kernel functions.

To be solved, we used the Software Dev Pascal. We have taken ¢ = 1074, u% =1, 0 = %, T =mn, (p,q) €
{(2,2),(2,2.4),(2,6),(6,2), (log" 1,2), (logn,logn)}.

We have the step size a, satisfying 0 < a < @ : we take respectively, ag and aj;, which match with the
notation of precedent kernel functions.

In the table of results, (ex (m,n)): m is the number of constraints and n is the number of variables, Medy 4 =

total iteration represent the median value of the number of internal iterations using the function 4. We
outer iteration

summarize this numerical study in Tables 1, 2, 3, 4, 5 and 6.
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TABLE 1. Comparison of examples for p = 2 and ¢ = 2.

ex (mun) Medyn Med)ns
(5,10) 22523.40 150.85
(25, 50) 108900.59 152.64
(50,100) 216505.48 153.39
(75,150) - 154.13
(100,200) - 154.13

ex (m,n) Medys Med)ar
(5,10) 14676.3 149.80
(25,50) 65074.60 151.59
(50, 100) 124571.22  152.35
(75,150)  — 153.08
(100,200) - 153.08

TABLE 3. Comparison of examples for p =2 and ¢ = 6.

ex (mm) Medyp Med)ns
(5,10) 3926.40 338.35
(25,50)  13421.32  342.36
(50, 100) 22932.83  344.09
(75,150) - 345.71
(100,200) 345.71

TABLE 4. Comparison of examples for p = 6 and ¢ = 2.

ex (mun) Medyp Medi)as
(5,10) 17950.40 2379.40
(25, 50) 69491.32 3717.91
(50,100) 125356.48  4526.61
(75,150) - 5091.46
(100,200) — 5518.38
. _ log
TABLE 5. Comparison of examples for p = =5+
ex (m,n) Medyn Med)ns
(25, 50) 236088.32 11.36
(50,100) 346067.00 30.91
(75,150) - 51.67
(100,200) - 72.42

—1and g =2.
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TABLE 6. Comparison of examples for p = logn and ¢ = logn.

ex (m,n) Medyp Med)ns

(25, 50) 18534.14  1452.50
(50,100)  24104.65 3795.65
(75,150)  28713.46 —
(100,200) 32616.63 -

Comments. The realized numerical experiments show the effectiveness of our new kernel function on all the
used instances. We note that when the dimension of the problem becomes large, the difference between our new
kernel function and that of our kernel function in [3] becomes large in terms of number of iterations. Besides, in
case of kernel function g, the algorithm requires a huge number of iterations to obtain the optimal solution for
dimensions (75,150) and (100,200) in the all Tables 1-5. In these cases the number of total iterations necessary
to obtain the optimal solution were not mentioned in the tables. In the Table 6 of kernel function g, the
algorithm requires a short number of iterations to obtain the optimal solution compared to our new kernel
function. This result confirms the theoretical purpose obtained in [3], which states if we take p = ¢ = logn.
Therefore, we obtain the best known complexity bound for large-update methods, namely O (\/ﬁ (logn) log %)
By comparing the two Tables 1 and 2 of our new kernel function ¢y, the algorithm requires a short number
of iterations to obtain the optimal solution in the Table 2, this result gives the advantage of our new function
by the parameter g, because for ¢ = 2, this function is the same of the function given by Bouafia et al. [4].
In the Table 5 of our new kernel function ,;, the algorithm requires a short number of iterations to obtain
the optimal solution. This result confirms the theoretical results obtained, which states if we take p = 8% — 1
and ¢ = 2, we obtain the best known complexity bound for large-update methods, namely O (\/ﬁ (logn) log %)
iterations complexity. These numerical results consolidate and confirm our theoretical results.

8. CONCLUDING REMARKS

In this paper, we used some simple analysis tools and computed the existing theoretical results in [4]. We
introduced a generalized efficient kernel function with a bi-trigonometric barrier term. We have analyzed large
and small-update methods of primal-dual interior-point algorithm based on a generalized efficient kernel function

with a trigonometric barrier terms. In particular, if we take p = lo% — 1 and g = 2, we obtain the best known

complexity bound for large-update methods, namely O (\/ﬁ (logn) log %) iterations complexity. These results
are an important contribution for improving the computational complexity of the problem under study.

Acknowledgements. The authors are very grateful and would like to thank the Editor-in-Chief and the anonymous referees
for their suggestions and helpful comments which significantly improved the presentation of this paper.
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