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Abstract

We propose a “layered-step” interior point (LIP) algorithm for
linear programming. This algorithm follows the central path, either
with short steps or with a new type of step called a “layered least
squares” (LLS) step. The algorithm returns the exact global mini-
mum after a finite number of steps—in particular, after O(n3?c(A))
iterations, where ¢(A) is a function of the coefficient matrix. The
LLS steps can be thought of as accelerating a path-following interior
point method whenever near-degeneracies occur. One consequence of
the new method is a new characterization of the central path: we
show that it composed of at most n? alternating straight and curved
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segments. If the LIP algorithm is applied to integer data, we get
as another corollary a new proof of a well-known theorem by Tardos
that linear programming can be solved in strongly polynomial time
provided that A contains small-integer entries.

1 Interior point methods

In this report we consider solving a linear programming problem (LP) in the
following form:

minimize bly

subject to Aly > c. (1)
Here, A is an m X n matrix assumed to have rank m, b € R™ and ¢ € R"
are given vectors, and y € R™ is the unknown vector. This format of LP is
commonly known as “dual format.”

We propose a path-following interior point method for this problem. In
the taxonomy of interior point methods, our method would be called a “dual”
path following method, but it has some features of a “primal-dual” method.
In particular, our algorithm produces both a primal and dual optimal solu-
tion.

Interior point methods were originally introduced by Karmarkar [8], and
the first path-following method is due to Renegar [19]. Traditional path-
following methods take small steps along the central path until they are
“sufficiently” close to the optimum. Once sufficiently close, a “rounding”
procedure such as Khachiyan’s [9] or least-squares computation such as Ye’s
[31] is used to obtain a global minimum.

In our new method, we interleave small steps with longer layered least
squares (LLS) steps to follow the central path. Thus, our method is always
at least as efficient as existing path-following interior point methods. The last
LLS step moves directly to the global optimum. Thus, our algorithm, which
we call “layered-step interior point” (LIP), terminates in a finite number of
steps. Furthermore, the total number of iterations depends only on A: the
running time is O(n*?c(A)) iterations, where ¢(A) is defined by (63) below.
This is in contrast to all previous interior methods, whose complexity depends
on b and ¢ as well as A. This is important because there are many classes
of problems (see, e.g., Section 10) in which A is “well-behaved” but b and ¢
are arbitrary vectors.



In order to provide intuition on how the LIP algorithm works, and why
our complexity bounds are stronger, we consider the linear programming
problem presented in Figure 1. The problem solved in this figure is:

minimize 2y; + Sy

subject to 0 <y <1,
0<y, <1,
y1+2y2 > ¢,

where € = 0.1. The dashed line indicates the boundaries of the feasible re-
gion defined by these constraints. The solid line is the central path, which
is defined in Section 2. It connects the point A, known as the analytic cen-
ter, to the point D, the optimum solution. Note that the optimum in this
example is at a vertex of the feasible region—it is always the case that the
optimum is achieved at a vertex, and for a nondegenerate problem (such
as this one) the optimum is unique. The asterisks show the iterates of a
conventional path-following interior point method. Such a method generates
iterates approximately on the central path with spacing between the iterates
decreasing geometrically. Once the iterates are sufficiently close to the opti-
mum D, where “sufficiently close” means that the current iterate is closer to
D than to any other vertex of the feasible region, then the exact optimum
may be computed.

Now, consider what happens as we let € get smaller in this problem. This
creates a “near degeneracy” near (0,0), and the diagonal segment in Figure 1
gets shorter and shorter. This means that the conventional method must
take more and more iterates in order to distinguish the optimal vertex (e, 0)
from the nearby vertex (0,¢/2). In fact, it can be proved that a standard
method applied to this problem would require O(|log ¢|) iterates. Note that
€ 1s a component of right-hand side vector ¢; this explains why the existing
methods have complexity depending on ¢. The running time of all existing
methods is written as O(y/nL) (or sometimes O(nL)) iterations, where L is
the number of total bits required to write A, b, c. Thus, for this example, L
depends logarithmically on e.

In contrast, our method would jump from point B directly to point C
without intervening iterations. This accomplished by solving a weighted
least-squares problem involving the three constraints y; > 0,32 > 0,41 +
2ys > €, which are “near active” at optimum. In a more complex example,
there would several “layers” involved in the least-squares computation. When
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Figure 1: Example of an interior point method.



point C is reached, the LIP method takes small interior point steps, the
number of which depends only on the constraint matrix

1 0
—-1 0
At =1 0 1
0 -1
12

After these small steps, the LIP method jumps again directly to optimal
point D.

An observation concerning this figure is that the central path appears to
consist of a curved segment from A to B, an approximately straight segment
from B to C, a curved segment near C, and another approximately straight
segment from near C to D. Indeed, a consequence of the LIP method is a new
characterization of the central path as being composed of at most n? curved
segments alternating with approximately straight segments. For a problem
with no near-degeneracies, there is only one curved segment followed by an
approximately straight segment leading to the optimum.

Ours is not the first complexity bound for linear programming that de-
pends only on A; Tardos [23] earlier proposed such a method. Tardos’
method, however, “probably should be considered a purely theoretical con-
tribution” [23, p. 251] because it requires the solution of n complete LP’s.
In contrast, our method is a fairly standard kind of interior point method
accompanied by an acceleration step; accordingly, we believe that it is quite
practical.

Another difference is that we regard our method as primarily a real-
number method. For example, our method is the first polynomial-time linear
programming algorithm that also has a complexity bound depending only on
A for finding the global minimum in the real-number model of computation.
In contrast, Tardos uses the assumption of integer data in a fairly central
way because an important tool in [23] is the operation of rounding down to
the nearest integer.

The remainder of this paper is organized as follows. In Section 2 we define
the central path and characterize points that are “approximately” centered.
In Section 3 we describe quantities x 4, Y4 that were discovered independently
by Stewart [22] and Todd [24], and state some of their properties. Our
complexity bounds depend on these parameters. In Section 4 we describe



the layered least squares step and the LIP method. In Section 5 we prove
the first main theorem concerning the LIP method, namely, that every point
on the line segment defined by the LLS step is approximately centered. In
Section 6 we define crossover events, a combinatorial event concerning the
central path that forms the basis of our complexity analysis. We prove the
second main theorem that each LLS step forces at least one crossover event.
In Section 7 we assemble the pieces in order to obtain a complexity result for
solving LP problems. In Section 8 we explain a method for initializing the
LIP method, and analyze its complexity. This complexity is no worse than
the complexity of the LIP method itself. In Section 9 we specialize to integer
data and provide a new proof of Tardos’ theorem. Finally, in Section 10
we apply our bounds to the special case of minimum-cost flow to explore
how our interior-point method compares to other strongly polynomial time
algorithms for this problem.

2 The central path

It is common to rewrite (1) by introducing slack variables as follows:

minimize bly
subject to Aly —s =c, (2)
s > 0.

We will assume this format for the remainder of the paper. Assume that a
strictly interior point, that is, a point with s > 0, exists. Let us introduce
a log-barrier term into the objective function, yielding the new optimization
problem:
minimize bly — 3" Ins;
subject to Aly —s =c, (3)
s > 0.

Here, u 1s a positive parameter. This problem is strictly convex. This means
that if we assume the set of feasible points for (2) is bounded and nonempty,
there is a unique minimizer for (3). This point (s(x),y(x)), the minimizer, is
called the central path point for parameter p, for problem (2). Note that as
i — oo, the objective function by no longer matters and (s(u),y(u)) tends
to the analytic center of the feasible region. As p — 0, (s(p),y(p)) tends to
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an optimum since (3) tends to (2) in this case. The definition of the central
path is credited to Bayer and Lagarias [2], Megiddo [13], and Sonnevend [21],
and it was partially analyzed by McLinden [12] earlier. For the relationship
between the central path and the classical log-barrier method, see Wright
[30]. For interesting properties of the central path, see the review article by
Gonzaga [7].

If we introduce Lagrange multipliers into (3), we find that (s(x),y(p))
exactly satisfy the equations:

pAS e = b,
Ay —s=c.

Here and for the rest of the paper, S denotes diag(s) and e denotes the vector
of all 1’s. These nonlinear equations generally have no closed form solution
nor any finite algorithm. Accordingly, an interior point method generates
points that are approzimately centered.

In order to further develop the theory, we consider the primal problem

associated with (2):
T

maximize ¢'X
subject to Ax = b, (4)
x > 0.

This problem is written in “standard form.” It can be shown that the central
path for (4) is essentially identical to the central path for (2) if we make the
identification x = uS~'e.

When one is interested in approximate centering, however, several criteria
for measuring proximity to the central path are used, depending on whether
primal or dual information is available. For the remainder of the paper, all
norms are 2-norms.

The first is the dual measure: Given y that is strictly feasible for the
dual, define

6y, 1) = 1S AT b/ — ASe)]|.

Note that § depends on s also; given a point y; we let s = ATy — ¢ to apply
this formula. This is the measure that we will use; it requires only dual
information. Observe that for an exactly centered point, é(y, x) = 0.

The second is the primal-dual measure: Given an x satisfying Ax =b/u
and given y that is strictly feasible for the dual, define

n(x,y,u) =[5x —e|.
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Note that gx is a primal point with A(ux) = b.
The third is: Given y that is strictly feasible for the dual, define

v(y,v,u) = ||v||, where v satisfies b/u— AS7'e = AS"'v.

In the following lemma, which is proved by Gonzaga [7] and also in Goffin et
al. [5], it is shown these three measures are essentially equivalent. Moreover,
starting from an approximate central path point, Newton’s method can be
applied and converges to the central path point at a quadratic rate.

Lemma 1 Given y that is strictly feasible for the dual and p > 0, we have

1. For all x satisfying Ax = b/u, and for all v satisfyingb/u— AS™'e =
AS~ly,

oy, 1) S n(x,y, ;) and 8(y,p) < A(y, v, p).
2. There exists an x such that Ax = b/u and
(%, y, 1) < 6(y, ).
3. There exist a v such that AS™'v =b/u — AS~'e and

VIl < 6(y, ).

4. Suppose 6(y,p) <1, and let
r=(AST2AT) (b/u — AS7'e)

and y =y —r (the Newton step). Then 'y is strictly feasible for the
dual and

8(y: 1) < 8(y, 1)’
The main point of the proof is that solving the least squares problem
minimize ||Sx —e|, subjectto Ax=Db/u (5)
whose solution is

x(y) = ST2AT(AST2AT) Y (b/pu) + ST Pys-re, (6)
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where P4p is the nullspace projection matrix
Psp =1 —DAT(AD*ATY'AD

simultaneously minimizes all the quantities in the lemma for a fixed y.
Suppose for some y that 6(y,u) = 6 < 1, and let the slacks be s. It
follows from quadratic convergence that for all ¢,

10__01 1= 6®)s, < si(p) < TL(1+627)s (7)

p=0

Here, s(y) is the slack of the central path point. Multiplying out the right-
hand product gives exactly the geometric series

L+ 6+686% 4
The left-hand product is bounded below by the geometric series
1—6—6*—

although this bound is not exact. Thus, we have the following corollary which
is proved in various places, including [7].

Corollary 1 Let 'y be an approzimately centered point with 6(y,p) =6 and
6 < 1. Lets be the slacks for 'y, and let (y(p),s(p)) be the central path point
for u. Then foralli=1,...,n

(1— )5 < si(p) < (1+€)5;

where e = 6/(1 = 6).

3 The parameters x4 and Y4

Let A be an m X n matrix of rank m. Let us define D to be the set of all
positive definite n x n diagonal matrices. Let us define

xa = sup{||[AT(ADAT)*AD| : D € D}.



Stewart [22] and Todd [24] independently proved that this quantity is always
finite. Equivalently, one can show that

xa = sup{||[(ADAT)'AD|| : D € D}.

is also finite. These bounds apply for any induced matrix norm, but for this
paper, we confine ourselves to 2-norms.

An equivalent way to define these parameters, which is perhaps more
relevant for this paper, is in terms of weighted least-squares:

X4 = sup {M : y minimizes | D(ATy — ¢)|| for some ¢ € R", D € D}

el
(8)
and
_ ATyl T, n
XA = sup T y minimizes | D(A"y — c¢)|| for some ¢ € R", D € D
c

(9)

Our complexity bounds will depend on these two parameters. Note that y4 is

unchanged when A is scaled by a constant, whereas y 4 scales inversely. Since

our complexity bounds are independent of constant scaling, we naturally can
expect the bounds to depend on x4 and on the product yal||A|.

A further result concerning these parameters is due to Stewart [22] and

O’Leary [16]. Let
S={se€R":|s| =1 and s = A"w for some w € R™}.

Let
X ={x€R": ADx = 0 for some D € D}.

Define
po=inf{||[x —s||:x € X,s € S}.

Their result is that 1/xy4 = po. Thus, we could use the reciprocal of this
infimum as an alternative definition of y 4. Indeed, it is more general because
it applies to matrices A that are rank deficient.

Further theory concerning these parameters has been developed, for ex-
ample, by Vavasis [27, 28]. The first paper shows that x4, x4 act like condi-
tion numbers for numerically stable solution of weighted least-squares prob-
lems involving A. The second paper estimates variants of these parameters
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for finite-element problems in terms of the geometry of the finite-element
triangulation.

Here is an example of a useful result stated explicitly in [27] but also
implicit in [16] and [22].

Lemma 2 Let B be an m x m submatriz of A that is nonsingular. Then

1B < xa

PROOF. Let y be arbitrary, and consider solving B'x = y. If we could
bound ||x|| in terms of |ly]|, then we would have a bound on ||B~7|. Let D,
be an n xn diagonal matrix with 1’s in the positions corresponding to columns
selected for B, and a small quantity € > 0 in other positions. Then we have
BTx =y, so BBTx = By, so x = (BBT)"!By. Let y be extended to an
n-vector y by filling in zeros in positions not corresponding to B; then we
have BBTx = AD.y. Now, let x(¢) be the solution to AD.ATx(¢) = AD.y,
i.e., x(e) = (AD.AT)TAD.y, so ||x(€)|| < xall¥|, i-e.,

[x(e)l < xallyll

Since AD. AT tends to BBT as ¢ — 0 and the limit matrix BBT is invertible,
then (AD.AT)7! tends to (BBT)™!, i.e., x(¢) tends to x. This shows that
|Ix|| < xally]|- This gives an upper bound on || B~1||; since the matrix 2-norm
is preserved under transpose, we get the same bound for ||[B~!||. §

This paper provides some additional results concerning these parameters
such as Lemma 3. One major gap in our understanding of these parameters
is the question of computing them; we do not know of efficient algorithms
for computing either parameter. See Section 11 for more comments on this
matter.

A final note is that in some earlier work such as [22] and [27] it was
assumed that A was an m x n matrix of rank n, and the definitions of x4, Ya
in those papers involved the transpose matrix rather than the definition used
above. Thus, the notation is slightly different.
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4 Layered least squares

In this section we describe one main-loop iteration of the LIP algorithm.
Assume at the beginning of the iteration that we have a current approximate
central path point (y, ) with 6(y, ) < 6. Recall that 6(-,-) was defined as
proximity to the central path in Section 2. We assume throughout that 6 =
1/4. Partition the constraints into p layers Ji,...,J, by using s = ATy — ¢
as follows. Find a permutation 7 that sorts the slacks into ascending order:

Let ¢ > 1 be a “gap size” defined in terms of A by equation (59) below.
Find the leftmost ratio-gap of size greater than ¢ in the sorted slacks, i.e.,
find the smallest ¢ such that s;(iy1)/sxi) > ¢. Then let J; = {x(1),...,7(z)}.
Now, put 7(¢ 4+ 1),7(¢ + 2),... in Jy, until another ratio-gap greater than g¢
is encountered, and so on. Thus, the constraints indexed by J;. for any k are
within a factor of ¢ of each other, and are separated by more than a factor
of g from constraints in Jii1.

To formalize this, define

0, = maxs;
i€k
and
b = min ;.

The construction above ensures that for each &,

Or < dr41/9.

and that
ér < 0 < g"¢r.

We continue using ¢, 8, with these definitions throughout the paper.

Define x as the solution to weighted least-squares problem (5). Note
that if y were exactly centered, then x would be identically S~'e. Let X =
diag(x), and let

A= X"12512 (10)

Again, note that if y were exactly centered, we would have A = .
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Consider the matrix X S; if y were exactly centered, then X5 = [. Since
y is approximately centered, we find from Lemma 1 each diagonal entry of
XS is between 1 — 6 and 1 + 6. Thus, we have the two inequalities

HXI/QSI/QH S /1—|-(5

and

[P e - VAVA R}

which will be used frequently during the upcoming analysis.

We introduce a new kind of step, the LLS step, to generate a direction
r for the interior point method. Let A;,..., A, be the partitioning of the
columns of A according to Jy,...,J,. Similarly, let Ay,..., A, be diagonal
matrices that are the submatrices of A indexed by Jy,...,J,. Various other
vectors and matrices are partitioned in the same way.

The layered least squares (LLS) step from point y is as follows. Define
Lo =R™. Then for k£ =1,...,p compute affine subspace

Ly := {minimizers r of HA;I(A;‘CI' —s;)|| subject tor € Ly_1}, (11)

so that Lo D Ly D --- D L,. Finally, let r be the unique element in L,
(unique because A is assumed to be full rank). Note that, for example, if AT
spans R™, then L; has a unique element, and thus L; = --- = L, = {r}.

Thus, the data items necessary for specifying an LLS step are (a) a parti-
tioning Ji,...,J,, (b) positive definite diagonal weight matrix A, (c) coeffi-
cient matrix A, and (d) right-hand side vector s. The solution is a linear func-
tion of s. Thus, by linearity, we can restate the computation of r as solving an
LLS problem for y where on the kth step we minimize | Ay (ALy —c;)||, and
then taking r = y — y. This alternate viewpoint is useful for understanding
some of the examples below.

The layered least squares step may be thought of as weighted least-squares
with the weights in J; “infinitely higher” than the weights of J;, and so on.
Indeed, this idea is formalized by Lemma 3 below.

The vector r can be compared to the Newton step associated with advanc-
ing an ordinary path-following method. For instance, if all the constraints
were in Ji, then r would be precisely the direction of the Newton-step for
a primal-dual interior point method (e.g., Kojima et al. [10], and Monteiro

and Adler [15]).
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We now update y = y — (Il — a)r, and g = pa. Here, a is a scalar
parameter between 0 and 1. The idea is to choose «a as close to zero as
possible (or perhaps equal to zero, in the case of the final LLS step) as long
as the point y remains approximately centered. In Section 5 we give a precise
formula for such an «, which involves solving some additional least-squares
problems. An inexact line-search is also possible; see (61) below.

After the LLS step we improve the centering of y with three Newton
iterations, holding the central path parameter fixed at pa. Following the
recentering, we perform ordinary path-following steps to decrease the central
path parameter from pa to pa/C(A) where C(A) is defined by (60) below.

We now state the LIP method.

Algorithm LIP
Input: A,b,c and (y, ) satisfying 6(y, p) < 6.
Output: Optimal points y* for (2) and x* for the primal (4).
Repeat:
1. Compute LLS solution r as above.
2. Compute a € [0, 1], either by the method of Section 5
or by line-search.
Updatey :==y — (1 — a)r, fi := pa.
If @« =0, then set y* :=y, compute x*, and HALT.
Recenter y with three Newton steps, yielding y’.
From (y’, pa), compute approximately centered point
(y", pa/C(A)), using existing path-following techniques.
7. Update y :=y", u := pa/C(A), and continue.

> ot w

It is not a priori clear that this algorithm has finite termination, let alone
polynomial running time. Most of the remainder of the paper will be devoted
to establishing various properties of Algorithm LIP. Note that the algorithm
assumes that an approximately centered point is part of the input. This
in turn implies that the feasible region for (2) is nonempty and contains a
strictly interior point. In Section 8 we explain an initialization procedure
that makes these assumptions valid. The output y* of Algorithm LIP is a
dual optimal solution, but below we explain how to use information from the
final LLS step to also compute a primal optimal solution x*.

The above algorithm uses existing path-following techniques applied to
the dual problem (2) to reduce the central path parameter from pa to

14



pa/C(A). For the analysis of such a technique, see, for example, [19] or
[7]. Usual path-following techniques decrease the value of central path pa-
rameter by a factor of 1 — 1/(consty/n) on each iteration using a Newton
step. Thus, O(n'/?log C(A)) traditional interior point steps are used for
step 6 above.

We now show that the LLS step is in fact the limiting case of an ordinary
weighted least-squares problem.

Lemma 3 Consider the general LLS problem with input data given by a
partition Jy,...,J,, positive definite diagonal weights A, m x n coefficient
matriz A of rank m, and right-hand side c. Let D(€) denote the nxn diagonal
matriz depending on € > 0 whose entries are as follows. For k = 1,...,p,
for indices i € Jy, the (i,1) entry is ¢*. Let y* be the LLS solution, and let
v(€) be the solution to

minimize || D(e)A™*(ATy —¢)].

Then

lim y(e) =y

e—0t

PROOF. Let us assume ¢ < 1/2. If we write out the Lagrange multiplier
conditions defining the LLS step, they are:

AlAl_2A;1F - AlAl_ch = 0,
A AT ALy — A ATe, = Ay,

: (12)
ANTATY — A AT e, = A+ Ay Ao

We claim these conditions uniquely define y*, assuming that A is full rank.
To see this, suppose y,y* are two different solutions. The first equation
implies that y — y* lies in the nullspace of AT. The second equation implies
that that Ay A2 AL (y —y*) lies in the image of A;. Taking the inner product
with (y —y*) shows that in fact y —y* lies in the nullspace of AL. Proceeding
in this manner by induction, we conclude that y — y* lies in the nullspace of
Al for all k,ie.,y —y*=0.

15



Therefore, there must exist pseudoinverse matrix P that maps the data
vector AA™%¢ to the unique solution y* of (12). Note that the Lagrange
multipliers are not unique.

Write y in place of y(¢). Note that y, being the solution to a weighted
least-squares problem, satisfies

Iyl < xalle]
independently of € by (8). Now, consider the optimality condition defining
y:

EAAT ATy + -+ P AN Ay — @A AT e — - —€P AL A e, = 0. (13)
Let C be the maximum of ||AzA;2AT|| + ||AxAL?|| taken over k =1,...,p.
It we separate the terms involving A;, we obtain:

1€ (AAT* ATy — AlATZer)|| < (¢! 4 € 4 -+ €7)(Cxalle])
< et
where C' denotes 2C'y 4|c||. Thus,
| A AT ATy — A1 AT ey < EC.
Similarly, from (13) we can obtain the inequality
||A2A;2Agy — AQAQ_QCQ + A1A1_2A{Y/62 — AlA;2C1/62H S 620/
which we can write as
HAgAz_QAgy - AQAZ_QCQ - All,IH S 620/.

Proceeding in this manner, we see that y, accompanied by appropriate
choices for the Lagrange multipliers, is an ¢2C’-approximate solution for (12).
Since these conditions have a pseudoinverse P, we conclude that

Iy = yIl < 1 Plle*C.
This proves the lemma. B

Note that as a corollary, we can conclude from (8) and (9) that the
solution y to the LLS problem is bounded in norm by

[yIl < xallell (14)

and
ATy < xalle] (15)
independently of the choice of weights and partitions.
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5 On the centering of the LLS step

In this section we propose a specific rule for choosing @ € [0,1] in the LIP
algorithm, and we prove the first main theorem concerning the method. This
theorem states that for all choices of o between a and 1, the point y =
y — (1 — a)r is approximately centered for central path parameter pc.
First, we define a. Define an auxiliary sequence of vector r*) k =
1,...,p as follows. Vector r®) is also defined as the solution to a LLS
problem with the same coefficients used for r but different right-hand sides.
Specifically, the LLS data for r*) is the same partitions Ji,...,.J,, the
same weight matrix A, the same coefficient matrix A, but right-hand side
vector (sT,...,sl ,,0,...,0)T, i.e., zeros filled in for positions indexed by
JyU---UJ,. For example, note that r") = 0. Intuitively, r*) “agrees” with r
in affine spaces up to Ly_; in (11), but from k on, we choose r¥) so as to cause
minimal weighted change on constraints ATy —cy, A£+1y_ck+17 ceey Agy—cp.
Define a sequence of nonorthogonal projection operators Py,..., P, as
follows. For matrix A, find a subset of columns of A; that span the range
of A; but are linearly independent. Next, find a subset of columns B, of A,
such that [By, By] are linearly independent and span the range of [A;, A,].
Repeat this process until we obtain an nxn nonsingular matrix [By, ..., By].
Denote this matrix as B. Now, for k = 1,...,p, define P, = [0, B;,0]B™*,
where the sizes of the zero blocks are chosen so that By in [0, By, 0] lies in
the same position as By in B. (If By has no columns, take P, = 0.)
These projection operators have the following properties:

1. They are truly projections because Py P = F.

2. They are complementary in the sense that PP, =0 if k # L.
3. The image of P lies in the span of Ay.

4. The sum P, + -+ + P, is the identity operator.

The other important property of these projections is stated in Lemma 5
below.
Define 6, for k =1,...,p, as follows:

6 = [|AF AR (r = r M) (16)
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Define

e = AT (Agr —se)l- (17)
Intuitively, 6; measures how much improvement we can make decreasing
ATy — ¢, on the kth LLS step, and ¢, is the residual from the kth LLS step

defining r.
We define ai, for £k =1,...,p, as follows. If

1

6 > —— 18
"= 300/n (18)
then we take

ay = min(1, 15ex/n). (19)

Else we take 159 L

30" P
ap = min (1, n x|k H) . (20)
i

Let us say that an index k is of Type I if (18) holds and «y is defined by
(19), else k is of Type IIL

Now we define scalar f;; for all choices of (k,[) such that k is Type I, [
is Type 11, and k£ > [. The scalar 8, is defined to be

ﬁkJ = min(l, 30)2A91712/¢k)- (21)

Now we choose a to be the maximum among all the a4’s and the 3 ;’s
(which is always between 0 and 1). We assume for now that the parameter
value a used in Algorithm LIP is precisely this a.

The upcoming analysis of the properties of a is rather involved, so we
start by providing four examples of the LLS step to help the reader to gain
intuition about this parameter. We discuss further properties these examples
in Section 6.

Examples.

1. The first example is the case when there is no near-degeneracy in the
problem. Consider
minimize y; + 2y
subject to 0 <y <1,
0<y, <1
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Suppose we are at an approximately centered point such as y = (27, )
where > 0 is fairly small. Then J; = {y; > 0,y2 > 0} and J, =
{y1 < 1L,y < 1}. In this case, J; is spanning, so the LLS step is
completely determined by J;. Furthermore, the constraints in J; are
linearly independent, so the least-squares computation associated with
J1 is solved as an equation. In particular, the value r computed is
identically equal to y. Note that ay = 0 because the least-squares
problem has no residual. Also, s = 0 since P, = 0. Finally, there
is no B, defined since there is no k of Type I, [ of Type I, such that
k > [. Thus, @ = 0. Note that y — r is the exact optimum solution of
the LP.

. The next example is the problem illustrated in Figure 1. Suppose € > 0
in the figure is very small, and suppose y is a point like point B. Then
the near-active constraints will be J; = {y1 > 0,92 > 0,y1 + y2 > €}.
The second layer will be J; = {y; < 1,y < 1}. Note that A; spanning,
so the step r is determined entirely by a weighted least-squares problem
involving J;. Thus, the vector —r, an offset from y, connects y to a
point that is O(e) away from (0,0) (possibly infeasible). Furthermore,
J1 is Type I and J; is Type 1I. The parameters are a; = ¢ - € for some
constant (the least-squares residual) and ay = 0 (note that P, = 0 in
this case). There is no S, for this example. Thus, & = O(¢). Thus,
the LLS step takes us to a point that is O(e) away from the origin, that
is, a point like C in the figure.

3. For the third example, consider the problem

minimize ¥y + €y
subject to 0 <y <1,
0<y <1

Assume € is very close to zero, but may have either sign. Suppose
we are at an approximately centered point like (,0.5) where n > 0
is small but much larger than |e|. In this case, J;1 = {y1n > 0} and
Jy =A{y2 > 0,y2 < L,y; < 1}. Here, Jy is Type I and J; is Type 11
The least-squares computation associated with J; has a exact solution,
so that r; = y; = n, i.e., y — r exactly solves the constraint in .J;.
The second component of r is left undetermined by .J;. The least-
squares computation associated with J; causes a small perturbation,
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sor = (n,0), where 0 is on the order of e. Note that the first least-
squares computation was exact, so oy = 0. For J,, which is Type
II, we observe that a; = O(||FP:b]|). For this simple example, P, is
projection onto the second coordinate, so we see that ay = O(]¢]).
Thus, @ = O(Je]), and we follow r so that the LLS step carries us to a
point approximately (O(|e|),0.5). Again, we prove in this section that
such a point is approximately centered.

. For the last example, consider the problem

minimize ¥
subject to 0 < yy <€,
Y1 2 Yo

Here, € > 0 is very small. Suppose we are at an approximately centered
point such as (100,€/2). In this case, J; = {y2 > 0,y2 < €}, and
J2 = {y1 > y2}. Observe that J; is of Type II, and the least squares-
computation associated with J; forces ry to be a number 5 very close to
zero—much smaller than e¢. The least-squares computation associated
with J, determines r; and has no residual. Thus, r is something like
(—100+7n —€/2,n), so that y — r satisfies y; > y2 as an equation. Note
that a; = 0 because b is in the nullspace of P;. Note also that ay; =0
because the least-squares computation has no residual. However, in
this case 31 is proportional to €/100, so a is proportional to ¢/100.
After updating y, we are at a point close to (O(€), €/2).

Before stating the main theorem, we have a few preliminary lemmas.

Lemma 4 Suppose v = Ax for two arbitrary vectors v and x. Let B be a

subset of m linearly independent columns of A. Let u be the (unique) solution

to Bu=v. Then

lull < Xallx[.

PROOF. Since Bu =v = Ax,

u=B"Ax = BY(BB") ' Ax
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By filling in zeros, BT(BBT)~' Ax can be extended as
DAT(ADAT)™ Ax

where D is a diagonal matrix with d;; = 1 if column j isin B and dj; = ¢ > 0
otherwise. Thus, we have

lull = lim [[DAT(ADAT)™ Ax|| < x4lx]|.
|

Lemma 5 Suppose that q = P, A'x for vectors q,x, where A" is a subset of
columns of A. Then we can also find a vector w such that q = Ajw and

il < Xallx]|

PROOF. It is sufficient to prove the case that A’ = A, since we can always
pad x with zeros to make A’ = A. By definition of P, q = [0, B;,0]B~!Ax.
This is the same as writing q = By, where y is a subvector of y = B~ ' Ax.
That is, By = Ax. Recall that B is a subset of columns of A that is a basis.
Thus, by Lemma 4, we can see that ||| < xal|x||. Then ||y|| < ||y

Thus, we have shown that if q = P Ax, then q = By with ||y|| < xal/x]
We can also claim that q = A;w with the same bound on w, since B; is a

subset of the columns of A;. 1

Lemma 6 For each k,

1A AT < VI 46 Viaxalg.

PrOOF. Since r*) is an LLS solution, then by (15),
AT < Xallull,

where u is a vector that agrees with s in positions indexed by J; U---U Jx_4
and has zeros in the remaining positions, By definition of u, we can see that

|ul| < v/nbx-1, so
1A < /X afes.
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Thus,
IAT AT O] < AT - AR @)
= [IX2 282 1A
< XS NS 1L AR eS|
<SVI+6-(1/de)v/nxabr—s
<V1+6-vnvalg.

Now for the first main result of the paper.

Theorem 1 Let a € [a, 1] be chosen arbitrarily. In the case that a« = 0,
assume also that o > 0. Then y, defined to be y — (1 — a)r, is a strictly
feasible point. Furthermore,

6y, pa) < 26+ (14 6)/5
PROOF. Note that we are assuming é < 0.25, that is, é(y, ¢) < 0.25. Thus,
the bound on the right-hand side is at most 0.75. We denote the slack vector
ATy — ¢ by 5. Note that
Ally (1 —a)r) —c=s— (1 —a)Ar. (22)
Observe that if a, = 1 in (19) or (20), or Bx; = 1 in (21), then a = 1, so
y = y and the claim is trivial. Thus assume that « < 1 for this proof, and
that none of the minima in (19), (20) or (21) is achieved at 1.

Before proving the theorem, we develop several inequalities. Let [ and /1
denote the partition of {1,...,p} into Type I and Type II layers. For k € I,
since | AL (Alr — si)|| = ek, we have

155 Afr — el = [(XuSk) ™2 A (Afr — si)|
< I(XRSK) T2 AT (AR — s
S ék/\/ 1—6.
This, with (22), means that
15555 — aell = Jle = (1 — a)S; Afr — ae]|

~ (1 —a)fle — S;talr]
<(1—-a)eg/V1I—=6
<er/V1—4.

S
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This implies

€k

av1—46
1

< —
= 15y/nV1=6

Note that we used the fact that (ex/a) < 1/(15/n), which follows from the
fact that a > aj = 15y/ney, taken from (19). Therefore, for ¢ € Ji, and k € [

IN

1
H_Sk_lsk — €
(8

(23)

a; S/' _ S;
a(aly — 2) as;
1
<14 —
- 15y/nv1 =6
<2, (21)
where we require

1

Obviously, 6 = 1/4 meets the requirement.
For k € 11, observe from Lemma 6 and (16) that

1A AL < A ATe — AP AT O 4 AT AT
< 8+ V1+ 6 Vn(xa/g).

Since k is a Type-II layer, we have an upper bound on ¢ given by the opposite
of (18). Similarly, we have the same upper bound on /1 + 6 - \/n(xa/g) if

we assume that

g =>30V146-nya. (26)

When we define ¢ in (59) below, we will take (26) and other similar inequal-
ities into account. Assuming (26) and the opposite of (18), we conclude
that

A7 A < —— (27)

\F

This means
1S5 sk —ell = Jle — (1 — @) Sg ' Afr — e
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(1 — )5t Afe||
(1 = a)(Xi.Sk) 77205 Afr|
(1 — @) |(XxSe) ™2 - | AL Al
(1 —a)
15y/nV1 =6
1

< —
= 15/nVI =8
Thus, for : € J, and k € I]

IN

IN

T7
ol 1‘ N 1‘
aiy—ci S;
—1 28
15y/nV1 — 6 (28)
< 1. (29)

Again, we used requirement (25) to derive the last line. Note that (23) and
(29) show that y is strictly feasible because they imply s > 0.

Observe that we have proved the following statement: for constraints in
Type-1 layers, along the segment connecting y to y — (1 — a)r, the slacks
decrease roughly proportionate to «. For Type-II layers, the slacks stay
roughly constant. These observations are crucial for most of the remainder
of the paper.

As we discussed earlier, to prove the theorem, it is sufficient to prove that
the central path residual

q=b/u—aAS e

can be written as aAS™'v where ||v|| < 3, where we can take 3 = 3/4. This
establishes the approximate centering property.
Note that b/u = Ax, where x is given by (6), so we can write q as

p —
q= E(Akxk - ozAkSk_le)

k=1

= Z(Akxk - O[Akgk_le) -+ Z (Aka - ozAkSk_Ie)
kel kell

= Z(Akxk - aAkgk_le) + Z (OéAka - aAkSk_le) + Z (1 - Of)Aka
kel kell kell

=qr+ i+ 497,
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where

qr = Z(Akxk - OéAkgk_le),

kel
qrr = Z (OéAka — ozAkSk_Ie),
kell
and
app = Y (1= a)Apxe.
kell
We will prove that
ar=aAS vy, qir=aAS vy, and q); = aASTV, (30)

where
Ivill €84+ +6)/15, varll <8+ +8)/15, and [vh,] < (1+6)/15.
This proves the theorem by taking v = vy + v;; + v;, with

V]| <26+ (1+6)/5.

If 6 = 1/4, then ||v|| < 3/4.
First consider q;. Concatenate the matrices Ay for & € [ into a large
submatrix A;, and index other variables similarly. Then, from (22)

q; = Aix; — aAISI_Ie
= A;S;H(X 81 — ae)
= A;S7H( X (s — (1 — a)ATr) — ae)
= ArS7H(Xysr — (1 — a)X AT — ae)
= ArS (X sp — e) + (1 — a)(Xysp — X1 ATr))

_ 1—
= ozAISfl[ @

—_— =

Xisp—e)+ (X[S[—X[A?I')].

«

Note from (5) that
| Xis1 — el <6,

and

< I(Xasr = XiAfr)|

«

(X[S] — X[A?r)

s
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I(X1S)2A7 (s1 — Afr)|
(87

o XSO 1A (1 — Afr)|

o «
_ VIF-[|A7 (s — Afv)|

«
CVITH S S IAT (56 — Afr)|2

«
_ \/1‘|‘5'\/Ekelei

«
< V146 \/nmaxges ¢

o
< V146 \/nmaxges €

maxges Ok

< (VI+06)/15.

The last inequality due to the choice of aj in (19). Thus, we can take

l -«

Vi = (X[S] — e) + T(X[S[ — X]A?I‘)
and fill zeros up to dimension n, and have

[vil| <8+ (V1+6)/15.

This concludes the first term of (30).
Second, consider qy;. Define Ay as above. Then, from (22)

arr = aAn(x — Sij'e)
= aArS;; (X8 — e)
= aA Sy (X — (1 — Q)A?IT) —e)
= aApST [(Xisi —e) — (1 — o) X1 Al jr).

Note again that
| X1rsir —el| <6,
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and from relation (27)
I(1 — o)X ATr| = ||(1 — @) (X11S1) * A AT
< WX Si)'?| - | AT AT
= (XeSi) 2 - D2 1A Al |2

kell

< V1I+6-y/n
- 15yn
< (V146)/15.

Thus, we can take
vir = (Xisir—e) — (1 — o) XAl r
and fill zeros up to dimension n, and have
vl <64 (V1+6)/15.

This concludes the second term of (30).
Third, consider

dir= Y (1 —a)Apxy,

kell

= zp:PZ[E (1 — oz)Aka]

=1 kell

= zp:PZ[ Z (1 — Oé)Aka].

=1  k>lLkell

The last relation holds because PLA; = 0 when k < [, i.e., Ay, lies in the span
of By,...,By. Let

Q= PI[Z (1 —a)Arxy] = P Z (1 — ) Apxg).

kell k>1keIT

If we can prove that for 1 <1 <p

@ = aA ST, and  |vil| < (1 +6)/(15v/n), (31)
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then, we define

! T T \T ! o—1_.1
Vir=(vi,Vvy,...,v; )", and qj; = aAST vy,

P
Vil < ([ D2 Ivall? < (1 +6)/15,
=1

which concludes (30).
Consider the following two cases for q.
CASE 1, [ is of Type I. In this case, we must have

ar = P[Y (1 —a)Ax]

kell

= P][ Z (1 — a)Aka].

k>1keIl

and establish

Note we have
I(1 = a)xk|l = [[(1 — @) Xy Sk(Sk) e
< NI XeSkll - llefl - 115
< (14 68)v/n/éx.

Now we apply Lemma 5 to conclude that

a= Y, Awp=A( Y wi), Wil < xall+8)vn/k

E>lLkell E>lLkell

Next, observe that
q = ozAngl_l( Z u;) where u; = Sjwi/a
k>lLkell

SO
laell < 1[Se/e]l - [1wll

2wl
= — - ||[W
N W

< max2s; - || wg||

< 2x4(1 +6)v/n/g.
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Note that to derive the third line we used (24) since [ is of Type I. The last
line was derived because g#; < ¢ since k > [.
If we require that

g > 30yan® (32)
then we can claim that ||ug| < (14 6)/(15r'%). Then, we let

vi=( ), w)

k>1kell

and have B
q = aA] S7 v, vl < (14 6)/(15v/n),

which gives (31) and concludes CASE 1.
CASE 2, [ is of Type II. In this case, we have

ai = P[Y (1 — a)Arxy]

= B[l —a)b/u — ];(1 — ) Apxy]
= P[[(l - oz)b/,u - Z (1 - Oé)Aka]. (33)

In the expression (33), the first term is
&= (1 - a)Bib/ (31)

where [ € I1. We write (1 — a)Pb in the form paA;S; 'u;. In general, given
the vector Pb, we want to write it as A;y with a bound on ||y||. Observe
that Pb = [0, B;,0]B~'b = By, where we define y to be a subvector of
y = B7'b. Thus, we need a bound on y in terms of ||Pb||, that is, in terms
of |Biy||. Let y’ be the extension of y to an m-vector with zeros filled in.
Observe that

Iyl =1yl
<|[B7H- 1Byl
< xa-|BY'll
= xa - ||Byll
= Xa - ||£b]|. (35)
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Note that the third line was obtained from Lemma 2. Thus, we can write
(1 — a)Pb in the form paA;S; u; such that

|paS || < xa - || Pb].

This means that

[Se]l - xall 2D .
|| < o (36)
01x 4|l b
< zXA/J\az | (37)

where 6, denotes the largest entry of S;. It follows from (29) that 6, <26,

Proceeding from (37),
< 201x 4| Pib|

) < 22220
Since a; < a,
20ix 4|l Pib||
[w| £ ——.
pay

By choice of a; in (20), this implies that
[ < 1/(15n"). (38)
Finally, consider the second term in (33)

q/ = Al- Y (1 —a)Ax],

E>1kel

Note we have

11— a)xx|| = I(1 — a)(X&Sk)S; e
< (1= )| Xx Skl - llefl - 152
< (1+6)Vn/éx.

Now we apply Lemma 5 to conclude that

a'= Y, Awp=A( Y wi),  [will < xa(l+8)Vn/éx.

k>l kel k>l kel
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Next, observe that

q = aA] ST Z u;) where u; = Swi/a

k>l kel
SO
lugll = 151/ - 1w
< max 2 [|wi|
R 'W
_Tiféf}f(a k
< max 22 lwal
~ IZ%E}ZX o Wi
< 201 - xa(1 4 6)/n/x
- «

< (1 +8)/(15n™).

Note that to derive the third line we used (29) since [ is Type II, and to
derive the last line we used a > i in (21), since k > [, and [ is of Type II
and k is Type L.
Thus, we have
q;/ = Z aAJSfluk
k>Lkel

where ||ug|| < (1 + 6)/(15n"?), which together with (38) implies that
Qa=q+q = > aAST g, lugll < (14 6)/(15n9)
ke{l}u{k>l,kel}

or

S w < (L+8)/(15va).

ke{lyu{k>1,kel}

a = A v, v =

Thus, this proves (31) for [ = 1,...,p, and establishes the third term of (30),
and, therefore, proves the theorem. N

We can now comment further on Algorithm LIP. We have proved that
after the LLS step, 6(y, pa) < 0.75. This means that after three Newton
steps in Step 5 of the algorithm, by Lemma 1, we have a point y’ such that
8(y', pa) <0.75° < 0.25, so y' is well-centered for continuing the algorithm.
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This theorem has a second consequence as far as Algorithm LIP is con-
cerned. In Algorithm LIP, if a = 0 then we terminate. The following corol-
lary shows that this termination is at an optimum point for (2), and an
optimum point for the primal may be recovered by solving a least squares
problem.

Not only is it an optimum, but, in the case of degeneracy (multiple op-
tima), the point computed by Algorithm LIP is an approzimate analytic
center of the face of optimal solutions. Proving that Algorithm LIP com-
putes an approximate analytic center in the case of degeneracy is important
for our initialization procedure defined in Section 8.

Recall that the analytic center of a polytope {y : ATy > c} is defined to
be a point y* such that AS~'e = 0, where s = ATy* — ¢ and S = diag(s).
If the polytope is not full dimensional (which is always the case for this
corollary) and it is given as {y : Ay = ¢y, ATy > c}, then its analytic
center y* satisfies (see Mizuno et al. [14])

Agxg+ AS7'e =0, for some xq, (39)

where s = ATy* — ¢. We say that y is an approzimate analytic center of a
polytope {y : Aly = co, A'y > c} if

Agxg + AST'f =0, for some xq, (40)
where s = ATy — ¢, S = diag(s), and ||f — e]| < 0.75.

Corollary 2 Suppose a = 0, that is, ¢, = 0 for Type [ layers, P,b = 0 for
Type I layers, and By = 0 for all k, [ for which it is defined. Theny” =y—r
is an optimum solution for (2), and it is an approzimate analytic center for
the (dual) optimal face. Moreover, by solving a single least squares problem
we generate an optimum solution X* for the primal.

PROOF. Define y(a) =y — (1 — a)r. From Theorem 1, we know that y(«)
is strictly feasible and approximately centered for all o € (0,1]. In fact, we
have the following equation:

q=b/u—aAS(a)'e = aAS(a) 'v(a), (41)

where ||v(a)|| < 3/4. Consider taking the limit of this equation as a — 07.
Since y(«) is strictly feasible, the slacks satisfy s(a) > 0 for all a € [0, 1].
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Partition {1,...,n} into B and N, where B is the set of indices such that
5i(0) = 0 and N is the set of indices such that s,(0) > 0. Note that s*, the
slacks of y*, are equal to §(0). As o — 0%, the matrix aSy(«a) tends to zero.
Thus, in the limit, the left-hand side of (41) tends to b/u — aApSg(a)te.
But notice that aSg(a)™! is a constant matrix independent of a (because

sp(a) is linear in «), hence, if we denote aSg(a)~! as Sz', we have that the
limit of the left-hand side is

b/u — ApSg'e.

Note that from the final LLS step we can easily construct B, N and Spg
because we have a closed-form expression for s(a).

Now consider taking limits on the right-hand side of (41). In general, we
cannot claim that v(«a) converges to anything. On the other hand, because
v(a) stays bounded, a compactness argument shows that there must exist
an accumulation point v* as @ — 0. Then we have the equation:

b/u — ApSg'e = AgSg'vy and ||vy| < 3/4. (42)

Although we cannot construct this particular vy (its existence was proved by
a compactness argument), we can certain construct some other v satisfying
these relations by solving the least-squares problem of minimizing ||vg|| sub-
ject to b/u— ApSg'e = AgSz'vp; clearly the minimizer has norm bounded
by 3/4. This least squares problem is similar to the termination discussed in
[31].

Next, define x* € R" as follows. Let xj = uSg'(e + v}), a strictly
positive vector, and let x5, = 0. Observe that x* > 0, and that Ax* = b.
Thus, x* is feasible for the primal problem (4). Furthermore, (x*)Ts* = 0
because x§ = 0 and s = 0. Thus, (x*,y*) are feasible points for the pri-
mal and dual respectively satistying the complementary slackness condition.
This means that both are optimal solutions. Furthermore, they are strictly
complementary, so this implies that the optimal face for the dual is precisely

{y: ALy = cp, ALy > cn}. (43)

Now we show that y* is an approximate analytic center of the optimal
face. If we subtract (42) from (41) and divide by « we obtain

AnSy(a)7'(e + vn(a)) € Range(Ap).
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By compactness, vy (a) must have a limit point v} as @ — 0% whose norm
is bounded by 3/4. Also, Sy(a)~! is well-defined when a = 0 by choice of

N. Thus, for some xq,
AnSn(0)7 (e + Vi) = Apxo.

This is precisely the condition that y* is an approximate analytic center of

(43). 1

6 Crossover events

The theorem and corollary in the last section proves that Algorithm LIP is
valid in the sense that it accurately tracks the central path, and terminates
only when an optimum is reached. In this section, we prove that the number
of main-loop iterations required by Algorithm LIP is finite, and, in particular,
is bounded by n?. The key concept for developing a complexity theory is a
crossover event.

Definition. Given an instance of (2) with a strictly feasible interior point,
we say that the 4-tuple (u, ¢, ¢, j) defines a crossover event, for p > p' > 0,
and for ¢,7 € {1,...,n},if

si(p) _ .
<3¢" (44)
s;(#)
and for all p” € (0, 4], ,
52’(#//) > 5gn. (45)
s;(")

Here s;(1) denotes the ith slack for a point on the central path of (2).
Note that one must have ¢ # j for (45) to hold, since g > 1.

Definition. We say that two crossover events (p, g, ¢,7) and (g1, g, %1, j1)
are disjoint if (g, ) N (), p1) = 0.

Lemma 7 Let (g1, gy, 01, 01), -+ (fe, 14}, 24, Ji) be a sequence of t disjoint crossover

events for a particular instance of (2). Then t < n(n—1)/2.
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PROOF. We claim that a particular pair of indices (¢,7) can occur at most
once in this list. For example, consider the first two events, (p1, g}, %1, 1)
and (pa, fi5,22,72). Since these are disjoint, then either p; < ph or py < pi;
assume the former. Then p] < g1 < pfy < py. But it is not possible for both
11 = 13 and j; = j to hold because (45) for the second event, for u” set to
p1 would contradict (44) for the first event.

Similarly, we could not have ¢; = j; and j; = 1, either, because then
(45) would be contradictory for p” chosen less than min(gf, ) (i.e., (45)
would have to hold, and the same relation would have to hold with ¢ and j
swapped.) |

The main theorem of this section is that every pass through the main
loop of Algorithm LIP causes at least one crossover event to occur, until
a = 0. This sequence of crossover events is clearly a disjoint sequence since
i decreases monotonically throughout Algorithm LIP. Therefore, there can
be at most n(n — 1)/2 iterations of Algorithm LIP before termination. We
start by revisiting the examples given on p. 18.

1. In the first example, @ = 0 so Theorem 2 doesn’t apply.

2. In the second example, recall that the LLS step takes us to a point
O(e) away from the origin. Now observe that after a certain fixed
number of ordinary interior point steps (independent of €) one of the
three constraints {y; > 0,y > 0,y; + y2 > €} must leave J; because
at least one of these constraints will always have residual at least O(e),
whereas the residuals of the other two will tend to zero. Hence there
will be a crossover event involving two of the constraints in Jj.

3. For the third example, recall that after the LLS step we end up at a
point like (O([e]),0.5). Now, further steps on the central path will force
one of the two constraints {y, > 0,y < 1} to become active, because
the central path equation

(1,e)f = pAS™'e

must be approximately satisfied, and those are the only two constraints
with a nonzero component in the y, direction. The constraint that
becomes active depends on the sign of €. Either way, there will be a
crossover event involving the two constraints {y, > 0,y, < 1} that are
in Js.
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4. For the last example, recall that the LLS step ends up at a point like
(O(e),€/2). Now, after a fixed number of interior point steps, the con-
straint y; > y, will become active. On the other hand, of the two
constraints 0 < yy < €, they cannot both stay near-active once p gets
below O(e). Thus, a crossover event takes place between constraint
Y1 > Yo and constraint y; < e.

Before proving this theorem, we require some preliminary lemmas.

Lemma 8 Let (y,p) and (y', p') be two points on the central path such that
0 < u' <. Let the slacks be s,s" respectively. Then for any 1,

!
s; < ms;.

PROOF. Assume n > 1 since the n = 1 case may be trivially analyzed. Let
x=pS""e, and x = u/(5) e

(This is slightly different from the use of x in the last section.) Then, we
have

Ax=b, and Ax' =b.

Then,
(x —x)f(s —s) =0,

since x — x’ is in the null space of A, and s — s’ is in the range of AT, Thus,

S (alhsi + siag) = x"s + (x) 78" = n(p + ),

=1

which implies that
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Note that for each 7 = 1,...,n, using the arithmetic-geometric mean in-

equality, we derive

s

!
+ == > 2/

Sj

! ! ! ! !
: +i—n@+ﬂ)—z<sﬁ+i)
; 5i © ji 5; K 5;
< n(l+4'/p) =20 — 1)\/p'/p
=n(l —\/p!/u)* + 21 /.

Since 0 < y/p//p <1 and n > 1, we have

V3

»
[ L

==

Thus, for any 1,

3
=

oo~
I
%\|b

3N
= |

n(l—/p'fu) +2/p'/p < .

Thus,
! !
sip' s
R — S n,
S8
and in particular,
!
S
)
S;

which proves the lemma. N

Lemma 9 Consider an LLS problem with partitions Jy,...,J,, weights A,
coefficient matriz A, and right-hand side s. Let vy be the LLS solution. Let D
be the n x n diagonal matriz with 1’s in positions corresponding to Jy, ... Jy
and 0’s elsewhere. Let ||u||p denote the seminorm (uf Du)'/?, and let v* be
the minimizer (not necessarily unique) of |ATr —s||p. Then

[ATrr = sllp < (xa+ 1) - [ATr" = s]Ip.

PROOF. Let s; be the residual for the unweighted least-squares problem, so
that s—ATr* = s;. Let D(¢) be chosen as in Lemma 3, and let D; = A~ D(e).
Let r(¢) be the minimizer of |[D;(ATr —s)||. Then r(¢) tends to ry, the LLS

solution, as ¢ tends to zero.
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Observe that
Dy(ATr —s) = Dy (AT(r —r*) — 5)

by definition of s;. Thus, we could equivalently define r(e) to minimize

|Dy(AT(x — 1°) — 1)l Thus, by (9)
IAT (x(e) = r) | < xallsall.
Since r(e) — ry as € — 0,
1AT (1 = x| < xallsi])-
Thus,
1A = s]| = A" (r1 = r") — 54|
< AT (e = )|+ sl
< (Xa+ Dllsal-
Substituting the definition of s; proves the lemma. N

Lemma 10 Given a point (y, p) in Algorithm LIP, let ¢ be defined by (17),
that is, € ts the residual of the kth layer in the LLS step. Then, there is a
constraint ¢ € Jy U --- U Jy such that for all " € (0, ],

€L Pk
Ve e e

si(p") >

(46)

PrOOF. Let D denote the n x n diagonal matrix with 1’s in positions
corresponding to J; U --- U J; and zeros elsewhere. Let ||u]|p denote the
seminorm (u? Du)'/2.

Let y’ be any feasible vector for (2), and let s’ be the slacks for y’, and
let v’ =y —y’. Let s be the slack variables for y, and let r be the LLS step.
Then we have

Is'llp = |ATy" —¢|lp
= 1AT(y' —y) +s|p
= |A"r —s|lp

> min{||ATr" —s||p : v € R™}
> [|A%r = s|lp/(xa + 1).
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To obtain the last line we applied the preceding lemma.
Thus, for any feasible point, and in particular, for s(u"), we have

Is(")lp = [|A"r = sllp/(xa + 1).
Let us first address the right-hand side of this inequality. First, note that

V9146
ok

IAGH ] = 110X 5%) 25, <

Now we have:
AT —s|lp > [|Afr — si|
> A (Afe —sp)ll /1AL
er /|
> 6k¢7k/\/1 + 6.

Combining, we have shown that

" 6k¢k
HS(N )HD 2 (XA_I_l)m

This means that for at least one z € J; U --- U Jg,
LDk

(47)

For the argument in the last paragraph, the choice of ¢z apparently depends
on p". The claim in the lemma is that we can pick ¢ independently of p”. To
prove this stronger claim, observe that, if, for some p' € (0, p], the inequality

’ €k ¢’k

s(p') < ()ZA-I-l)\/l‘}'—(S‘nl'S

holds, then for all u” € (0, 4'], (47) could never hold because of Lemma 8.
Therefore, there has to be at least one fixed ¢ such that (48) never holds for
any u' € (0, p], i.e., (46) always holds for all 4" € (0, ] for this 2. B

(48)
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It should noted that this lemma has a curious nonconstructive property;
the existence of a special ¢ € J; U --- U J; is demonstrated, but there is
apparently no method for determining the value of z other than running the
interior point method to completion to find the whole central path. Indeed,
if were possible to identify ¢ in the lemma from the current iterate, then
we could presumably delete the ith constraint from the problem because we
know it is not active at the solution.

We now come to the main theorem for this section:

Theorem 2 Consider one pass through the main loop of the LIP algorithm.
Assume a > 0 in the LLS step. Then at least one event takes place during

this pass as the central path parameter drops from p to pa/C(A), where C(A)
is defined by (60).

PROOF. Recall that & is defined to be the maximum of the oy’s and B ’s.
There are therefore three cases to this proof: either @ = «; where k is a
Type I layer, @ = «; where k is a Type Il layer, or & = ;. The three cases
correspond to examples 2, 3, and 4 listed above, in that order.

CASE 1, a = o4 and «y is defined by (19).

First, we develop an inequality that applies to any layer & of Type I, not
necessarily the particular k& that determines a. This is because we will reuse
the same argument for Case 3 below.

For some layer k of Type I, let v = r*t1) — r(¥) Recall that r(*, p(+1)
are defined by LLS problems. Therefore, v is also defined by a LLS problem
with the same partition, weights, and coefficients but with right-hand side
vector all zeros except for Ji, in which the right-hand side vector is s;. This
means that v lies in the nullspace of AT, ..., AL | and the following Lagrange
multiplier condition is satisfied by v for the kth LLS step:

AkAI;QA%v —Apxp =AM+ A A (49)
Note that

6k = | AT AL (r = )]
= [lAF A

because v — (r—r(¥)) = r(*+1) _p lies in the nullspace of AT. The assumption
for this case is that 65 is bounded below by (18).

40



Consider the product vIb. Since v is in the nullspace of AT, ... AT |

and Ax =b/pu,

P
vib =vT Z pAIX

=1

P
= /LVT ZA[X[. (50)
=k

We now obtain a lower bound on this sum, first by estimating the [ = k term,
and then by placing an upper bound on the remaining terms.
Let us focus on the kth term of this sum, which we denote as ¢:

q = /LVTAka. (51)

Substituting the expression for Axx; from (49) into (51) yields

q = ;LVT(A]CA;QA{V — AlAl — s — Ak—lAk—l)
= vl ALAR ALY
= ul| AT Ag v
= ué;.
The second line follows because v is in the nullspace of AT ... AL . Ev-

erything else follows from definitions.
Next, let us evaluate the remaining terms in v'b. Observe that v, as a
solution to a LLS problem, has the following norm bound:

ATV < Xabk/n.

This follows because the right-hand side for the LLS problem defining v has
norm equal to |[sg||, which is bounded by 0x\/n. Let Ax = (Ags1,..., Ap).

Then, analyzing the remaining terms in (50),

P
T
M Z v AZXZ
I=k+1

v

< plAyv - Ixx
< pl ARV - I(XnSh)Sy'el
< pll ARV XN SN ISR el
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< XA/ + 8155 - v
< X abk(L 4 6)n/ Pppr.
< wxa(l+ O)n/y.

If we require pxa(l+6)n/g < q/2,1.e., puxa(l+ 6)n/g < 0.5u6} then we

can be guaranteed that vI'b > 0.5u62. Taking into account (18), this places
the following restriction on g¢:

g >2-30%(1 + 8)n’ya. (52)

Now, we continue with the analysis of this case, using the inequality
vlb > 0.5462. Let us consider a p/ < pu and y’ on the central path for p'.
We have:

1622 < v'b

P
= W3 VI A(S]) e

=1

P
= W'Y vIA(S]) e
=k
= u'vIAn(Sy) e
< WIAGV - ICSA) - el
< w'xaben - [(Sx) 7

where Ay = (Ag, ..., A,) and Sy = diag(S5y,...,5,). Thus,
_ w63 /2
IS3)7H = =
H XAVET
This means that there is an y € J U---U J, such that
Q/L/)ZAHJCTL
s
S 2- 302/L/)2A9kn2 ‘
i

si(p') <

(53)
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Now we focus on the particular & of Type I that satisfies the hypothesis
of this case, that is, that @ = «a;. The preceding inequalities held for an
arbitrary p' € (0, u]; select in particular

W= Lk (54)
10-30%(xa + 1)xan*sg?V1 46

and fix a particular j satisfying (53). Then for all 4" < ', combining (53)
with Lemma 8§,
2'302MCQA9kn3

i

si(n") <
HEE 2-302XA9kn3

10-30%(x4 + 1)xan*3g*V1 e 7
6k9k

5(xa + 1)n1'592”\/m'

Now, consider the index 7 picked out by Lemma 10; divide (46) by this
inequality to obtain that for all u"” < 4/,

si(u”) o €k Pk 5(a 4 Dn'Pg* V1 + 6
si(") T (xa+ DntoV146 exlk
_ 5grg®”
O
> 5g".

Thus, we have identified two constraints, ¢ and j, such that (45) holds in the
definition of a crossover event.

Now recall that j € JyU---UJ, and i € Jy U---UJg. If either i ¢ J; or
J & Ji, then s; < s;/g. lf both are in Ji, then s; < g™s;. Applying Corollary 1
for 6 = 0.25 shows that in either case, s;(p) < 3¢"s;(x). Thus, (44) holds for
¢ and j. This shows that a crossover event takes place during the main loop
of Algorithm LIP, provided that at the end of the step, pa/C(A) is at least
as small as ¢/ in (54). Recalling that & = a and a; = min(1, 15¢,+/n), i.e.,
a < 15¢x+/n, we find that pa/C(A) < p' provided

C(A) > 150 - 30*(xa + 1)xan’g*" V1 + 6.
CASE 2, a = o} and «y, is defined by (20).
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First let us consider ¢ as in (46) for an arbitrary k& of Type II (not nec-
essarily the & determining aj). We need a lower bound on ¢ for layers of
Type II. Recalling (27), we observe that

e = || A AL — (XipSk)' e
> ||(XkSk) 2|l — | A AL x|
> (1—6&)—1/(15v/n)

> 1/2.

Thus, from (46) there is an ¢ € J; U --- U Ji such that for all ¢’ < p,

silyl) > - P

2(xa+ Dntcv1 446

Now, consider an arbitrary p’ < p. We have the following computation
using Lemma 5:

(55)

Pkb = Pk . /L/A(S/)_le
= ' P An(Sy) e
=y Alv
where Ax = (Ag, ..., Ap), Sy = diag(S}, ..., S,), and ||v]| < xall(Sy) el
Thus,
IP:bll < p'xall Aell - [1(Sky) ~"ell.

This means that there exists an j € J; U--- U J, such that
Vixall Al
() < H \/EXAH
Now, fix the specific k& of Type Il such that a@ = a;, and select

S 1 1Y I .
10n3(x4 + 1)xa9” | AlIV1 + 6

Then for all ¢” < p’, combining the inequality in the last paragraph with
Lemma 8, there is a j such that

8‘(///) < ¢k
T 00t (ya 4+ DgnVT 6

(57)
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Dividing (55) by this inequality, yielding the result that for all x"” < p/,

i(1")
i
This shows that (45) holds for a crossover event.

On the other hand, ¢ € J; U --- U Jy and j € J, U --- U J,, so initially
si < s;¢". Arguing as in Case I, s;(u) < 3¢”s;(p). Thus, an event has
occurred.

Now, let us compare g’ in (56) to pa/C(A). Observe from (20) that

»n

> 5g".

~—

»

pa = poy
< 30n1.50kXA . HPka

SO
Iu/ _ ¢k ’ HPka
1073 (x4 + )xag™||AllV1I + 6
S Prpx
~300n%5 (x4 + L)xaxallAllgm0kV1+ 6

po
> .
300n%7 (x4 + 1)?xal|Allg*" V1 + 6

Thus, we must pick
C(A) = 300n" (x4 + 1)*xallAllg™" V1 + 6

to ensure that pa/C(A) < 4.
CASE 3, a = f3;, where k is Type I, [ is Type II, and k£ > [.
From (53) in the Case 1 analysis, we conclude that for any g’ < g, there
isaye JyU---U.J, such that

2 302/1’)2A0kn2
si(i) < p :

On the other hand, from (55) from Case 2 applied to [, that there is an
1 € JyU---UJ; such that for all ¢/ < pu,

¢
2(xa + D13y +6

si(p') >
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Thus, if we pick

’r_ ﬂ¢l
203020, (va + L) xantigr V146
and apply Lemma 8, then for all ¢” < ' we obtain
o
SZ(/’[’ ) Z 5 n‘
si(p")
On the other hand, s; < s;/g because it € J;U---UJyand j € JyU---U J,
and k > [. This means also that the much weaker relation s;(x) < 3¢"s;(x)
holds. Thus, an event has taken place.
Again, we compare y' from (58) to ua/C(A). Note that & < 30x 460,n*/éy
by (21), so we have the following bound:
_ [
20 - 30205 (x4 + 1)xan2g"vV1+6
> [ o agy
- 20 - 3029k(>2A + 1))2,4714'%]”\/1 ) 30)%,401712
> faPrP
T 20-30%0,0,(xa + 1)X4n5 29"V 1+ 6
> po
720 303(xa + 1)xEntigdny/1+ 6§

Thus, we must pick

C(A) >20-30°(xa + 1)xan*’¢”" V1 + 6

p (58)

1

for Case 3.

We now explain how to pick the two parameters g and C'(A) taking into
account all constraints. First, ¢ must satisfy (26), (32), and (52). Of these,
(52) dominates, hence we may pick

g=2-30%(1+86)n*xa (59)

or anything larger. Second C(A) has three lower bounds given by the three
cases of the previous proof; the third dominates except for the x 4||A|| factor
in the second. Note that x4||A|| > x4, hence we pick

C(A) =20-30%(xa + 1)xal|A|[n%?¢°"V1 + 6. (60)

to satisfy all three cases. N
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This theorem shows that Algorithm LIP has finite termination; in partic-
ular, it must terminate after n(n — 1)/2 main-loop iterations, since each
main loop iteration forces at least one crossover event to occur. These
crossover events are clearly disjoint because the central path parameter de-
creases monotonically during the algorithm.

We now make some remarks on the choice of « in Algorithm LIP. Up to
now, we have assumed that « is chosen to be equal to & defined in Section 5.
As an alternative, suppose we picked a as follows. First, identify «ag so that
y — (1 — a)r is infeasible for any o < g but feasible for a € [, 1]. This ag
can be identified with a simple ratio test. Let oy = max(ag,0). Now find an
a € [ag, 1] such that

0y — (1 —a)r, par) <0.75 (61)

but
oy — (1 —a/2)r,pa/2) > 0.75 or «/2 < ay. (62)

From this « we clearly maintain proximity to the central path by (61).
On the other hand, (62) implies that «/2 < & by Theorem 1. Thus, if
we insert an additional factor of ‘2’ in the formula for C(A), then we can
guarantee that Theorem 2 will also go through. Thus, all of the theorems
proved so far still hold if we determine « in Algorithm LIP with some kind
of a line search for a solution in [y, 1] to conditions (61), (62) (and treating
a =0 as a special case). Notice that this eliminates the need for computing
Pb,...,Pb and r ... r(® that were used to determine &, presumably a
substantial savings in practice.

The points ¢ satisfying 6(y — (1 — t)r, ut) = 0.75 are roots of a certain
polynomial in ¢, so presumably we could apply polynomial root-finding tech-
niques to solve (61), (62). We have not worked out the complexity of this
procedure.

As mentioned in the introduction, a consequence of the validity of Algo-
rithm LIP is a new characterization of the central path as being composed
of O(n?) alternating curved and straight segments.

Corollary 3 Consider an instance of (1) that is bounded and has a strictly
interior feasible point. Let M > 0 be arbitrary. Then there exist a sequence
of k + 1 breakpoints

O=po<pm <p < <=M
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such that k < n(n —1)/2 and such that:

1. Forallt€{0,... .k — 1} such that i is even, there exists vectors u;, v;
such that 6(u; + pvi, p) < 0.75 for all p € (i, ptiv1). In other words,
the central path is approximately a straight line segment over this range
of parameters.

2. Forall v € {0,....k — 1} such that i is odd, piy1/p; is bounded above
by a constant C(A) depending only on A.

ProoF. This follows immediately from Theorem 1 and Theorem 2. Intro-

duce breakpoints at the beginning and end of each LLS step of Algorithm
LIP, and the corollary follows.

Since the statement of this corollary makes no reference to any specific
algorithm, it seems that the corollary ought to have a proof that is algorithm-
independent. However, we do not know of a direct proof.

A natural question to ask is: if the central path is approximately straight
over intervals [g;, p;41] for 7 even, then shouldn’t a traditional path-following
interior point method be able to take larger steps and achieve the same com-
plexity as the LIP method? The problem is that the tangent to the central
path at y(pi+1) (which is the direction followed by traditional algorithms)
does not necessarily “point” in the right direction. This is most clearly seen
on the last LLS step of Algorithm LIP, when the global minimum is found.
The tangent to the central path at y(u) is never precisely aligned with the
displacement vector between the y(x) and the global minimum y* for any
positive u. In contrast, the LLS step r is precisely this displacement.

7 Complexity of Algorithm LIP

We can now estimate the complexity of the algorithm. There are a total of
at most n(n — 1)/2 LLS iterations. There are O(y/nlog C(A)) small steps
per LLS step. The small steps dominate the work, and the total number of
small steps is O(n*°log C'(A)). If we use (60), then

log C(A) = 2log x4 + log(xa|lA||]) + logn + 3nlog g + const.
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The dominant terms are 3nlog ¢ and log(x || A||). Note from (59) that

log g = 2log n + log x4 + const.

Keeping the dominant terms, we see that the overall number of small steps
is

O(n>*(logn + log(xa + 1)) + n**log(xal All))
Let us define

c(A) =logn +log(xa + 1) + log(xal|All)/n. (63)

Then we can write the complexity as O(n*?¢(A)) iterations, where in this
context “iteration” means either a small step or an LLS step. Each itera-
tion requires solution of a system of linear equations, which takes O(mn?)
arithmetic operations.

It should be noted that this complexity bound is independent of the size
of p that is given as input data to Algorithm LIP. This is an important point
for the initialization procedure in the next section.

& Initialization

We now examine the question of initializing Algorithm LIP, that is, given
A, b, c, find an approximately centered y, . The procedure used is as follows:
we start with a basic subset of constraints whose analytic center is known in
closed form. We then add the constraints one at a time, each time running
Algorithm LIP to find the analytic center of a new polytope. After computing
analytic centers of a sequence of n — m polytopes, the last polytope is the
feasible region of the problem (plus some extra, “dummy” constraints). From
this point we then run Algorithm LIP. At first glance, it seems that the
running time of initialization will be a factor n — m larger than the running
time of Algorithm LIP. With a more careful analysis, however, we are able to
show that initialization has the same complexity (up to a constant factor) as
Algorithm LIP. We call this algorithm “cutting-plane initialization,” which
is similar to an interior-point column generation algorithm (for example, see
Goffin et al. [5]).

We first comment on a more standard approach to initializing interior
point methods, namely, adding a dummy variable. For example, a common
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technique is to replace the inequality constraint in (1) with ATy +tq > ¢
where ¢ > 0 is a new variable and q is a vector with all positive entries. Note
that this problem always has a strictly feasible point; simply take y = 0 and
t sufficiently large. The difficulty with the approach, as far as our analysis is
concerned, is that we do not know how to analyze y 4 or Y4 in terms of A,

(1)

We now describe cutting plane initialization. We generate a sequence
of polytopes F,., Fri1,...,F,. Polytope Fj in this sequence has k + m
constraints, of which k are from the original problem and m are “dummies.”
We have a containment relationship £, D F,,11 D -+ D F,.

We start by describing £,,. Select a set of m linearly independent columns

where

of A arbitrarily, which we will assume are numbered 1,...,m. Now define
Fn={y: ALy >c,, ALy < Ne}.

Here A,, is notation for (aj,...,a,,), that is, the first m columns of A, and
N is a large positive number determined below.

Recall that the analytic center and approzximate analytic center were de-
fined by (39) and (40). For polytope F,, because of its simple structure, we
can compute the analytic center in closed form. It is precisely the solution
to the square linear system

1
Aly* = E(Cm + Ne).

(Hence, F,, is full dimensional.)
The sequence of polytopes we work with is F,, ..., F,,, where

Fr={y:Aly > ¢;, ATy < Ne}.

Let A, be the constraint matrix for this problem, that is, A, = [— A, Ag]
and let ¢; be the right-hand side, that is ¢; = (—Nel', eI, Thus, F) =
{y: Aly > &}

Now we describe an incremental procedure: given an approximate ana-
lytic center for F}, the procedure returns an approximate analytic center for
Fryrq. The main idea of the procedure is that the analytic center of Fj 4
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always lies on the central path for Fj if we use the objective function in (64)
below.

More specifically, the procedure is as follows. Let yg be an approximate
center of Fj, let s = Agyo — &, let S = diag(s), and let f be chosen so that
/AI;IS_If =0, ||f —e| <£0.75. Solve the nonsingular square linear system

ARST2 AW = —a.

This system is nonsingular because Ak contains a basis A,,. Let w' =
S—1Al'w so that A,S™'w' = —ay, 1, and let pg = 100||w’||. Then we have

—ag4+1 — /LoAkS_le = MoAkS_l(f —e+ Wl//Lo)
and

If —e+w'/poll < [If — el + [|W'/poll
< 0.76.

Thus, yo 1s approximately centered for LP problem

mi'nimize —AafﬂyA (64)
subject to Apy > ¢i.

with central path parameter po. The centering distance can be improved
from 0.76 to 0.25 with three Newton steps. Now we apply Algorithm LIP to
problem (64)—note that we have an initial approximately centered starting
point.

We run Algorithm LIP, not necessarily to completion, but until we can
find an approximately centered point y with parameter p such that

a{_Hy — Ckt1 = [ (65)

We search for such a y as follows. If, initially, when LIP begins, we have
a;{_l_lyo — Cgt1 > [o, then we do not run LIP at all; we merely keep the same
value of yo and increase pg so that (65) is satisfied. The computations above
show that yo remains approximately centered for this larger parameter value.

The other case is that a{_l_lyo — ¢g+1 < po. Then we run Algorithm LIP
until we detect two approximately centered points (either before and after
an LLS steps or before and after a small steps) such that

j11Y1 — Chpr < (66)
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and
a£+1y2 — Cky1 > [i2 (67)

with p; > po and yq,y2 approximately centered for pq, us respectively. Now
we solve the following linear interpolation problem for 5 € [0, 1]:

agﬂ(ﬁ)’l + (1 = B)y2) — cey1 = B+ p2(1 — B).

We take p = p1 8+ p2(1—0) and y = y18+y2(1— ) for (65). The fact that
this choice of y is approximately centered follows from Theorem 1 in the case
that pq, uo are the parameter values before and after an LLS step. In this
case, the centering distance is 0.75. If the transition from gy to py occurs
during one of the three Newton steps for recentering the LLS solution, then
again the point is approximately centered with distance 0.75. Finally, if the
transition from (66) to (67) occurs in a small step, then conventional interior
point theory tells us that interpolating between the steps (which amounts
to truncating a certain Newton step) preserves approximate centering with
distance 0.25.

Once we have a solution for (65), then we have an approximate analytic

center y for Fjyq. This is because the approximate centering condition of y
for (64) means that

—ak+1/,u - AkS_le = AkS_IV

with ||v]| < 0.75, i.e.,

. S0 . S0
_(Akaak-i-l) ( 0 M_l ) €= (Akaak-}-l) ( 0 M_l ) ( \Of ) :

Since p~! is precisely the reciprocal of the slack a{_i_ly — ¢g41 by (65), this
latter equation means that y is an approximate analytic center for Fj ;.
We call this procedure one “phase” of the cutting plane algorithm. Thus,
there are n — m phases total. We have not addressed the case that (67) is
never satisfied during Algorithm LIP, that is, even at the optimum point y
for (64),
a%—{—ly —cp41 < 0.

If this inequality is strict, then clearly Fj1; is infeasible. We claim the original
LP (1) is also infeasible, provided that NN is chosen sufficiently large. Instead,
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we prove the contrapositive: suppose the original problem (1) is feasible. By
assumption of full rank, there is a basic feasible solution to (1), that is, an
index set for a basis B and a point y such that ALy = cp and ATy > c.
Observe that ATy = AL AzTcy, hence

1ALyl = 1A% A5 <]
< [ ARAE || - lle]
=1 A5" Aull - llc]
< Xallell-
The last line follows from Lemma 4. Thus, we choose N > y4||c|, and we

are guaranteed that ATy < Ne, hence y € Fyy1.
Another possibility is that at the optimum point y for (64),

T _
apY — k1 = 0.

This means that this equation must hold for every feasible point of original
feasible region. Moreover, if this equation holds, and other constraints are
satisfied as equalities at the optimum of (64), then these inequalities are also
satisfied as equations at every feasible point of (1). These equations may be
eliminated by eliminating some variables. Then the cutting-plane algorithm
continues on a lower dimensional problem. Note that y is an approximate
analytic center for the lower-dimensional problem by Corollary 2.

An alternative to eliminating variables is as follows. Suppose we run
Algorithm LIP for phase k£ to completion, discovering that

a;{+1y* —Chy1 == 0. (68)

From Corollary 2 we know that y* is approximately centered in the optimal
face. Let A.q be the set of constraints that

Note that LIP also generates a primal optimizer x* with
AeqXiq = —ky1, Xoq > 0.

Then, we must have that for every possible feasible point y of the original LP
problem, this set of constraints, plus az41, must be satisfied as equalities. Let
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Ay = (Aeq, ay4+1) and let the rest of Ay, be Ak+1; and let the corresponding ¢
be partitioned as ¢g and €gy1, respectively. Then we have a degenerate Fjyq
given by

Frp={y: Aly =¢o, A,y > &rn}.

Let x5 = (Xeq, 1); then x5 > 0 and AOXS = 0. One can verify that y* is
still an approximate analytic center in Fj, ;. In fact, y* satisfies

Apg1(S*)7 e +v) € Range(Ay) for some v

and ||v|| <0.75 and s* = A;{Hy* — Cpy1. This is the centering condition for
degenerate polyhedra. Now we continue to phase k 4 1 of initialization as
we did before, starting from y* € Fi1. During this process, we may detect
infeasibility of the original LP and stop.

Since Algorithm LIP assumes nondegenerate polyhedra, we must use a
generalization of Algorithm LIP that involves one additional layer, Jy. The
constraints indexed by Jo have all their slacks identically zero throughout
the algorithm. Thus, this layer has highest “priority” in the LLS step; the
diagonal weight matrix for this layer in the LLS step can be arbitrary since
the least-squares problem has an exact (zero-residual) solution. This layer is
always of Type I and always has oy = ¢ = 0. It can be proved that all of
the theory developed so far for Algorithm LIP works for this generalization.
Indeed, degenerate polyhedra are the limits of full-dimension polyhedra as ¢
is changed, but the bounds proved for Algorithm LIP are independent of the
choice of c.

After phase n of initialization, the feasible set F), of the original problem,
if it is not empty, is represented by

F,={y: Agy = Co, Agy > Cnl,

where Ay is the set of constraints active at every feasible point. Note again,
we have a y*, which is an approximate analytic center for F),, and an xj such
that
It F, is a singleton, we may stop and y* is the unique optimizer. Otherwise,
we move to the optimization phase solving

minimize bly

subject to  Aly = &, (70)

Aly >e,.
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Applying Algorithm LIP, we generate y* on the optimal face. Suppose in
addition to Agy* = ¢p we have A]:gy* = ¢p, then we have a primal optimizer
(x5, x5) with Apx; + Apxy = b and x7 > 0. Since x? may not be positive,
(x5, x3) may not be a feasible solution for the primal. However, we can use

(69) and redefine
Xg = Xg + x5 >0

for # large enough. Then we have (x5, x5) > 0 and maintain
Aox} + Apxy = b.

Thus, we generate a feasible and strictly complementary solution for the
primal (4).

In general, when the initialization procedure terminates, we are left with
an approximate analytic center for £, which is a subset of the feasible region
for the original problem. We claim again that if NV is at least x4|c||, then
the optimal value of minimizing b’y over F, is the same as the optimal
point of bly in (1), unless the original problem is unbounded. Here, the
reasoning is the same as earlier—if the original problem has a lower bound
on the objective function, then there is an optimal basic solution.

In practice, there is an technique that makes the cutting-plane algorithm
much more efficient. We make the observation that if the new constraint
a]:f_l_ly — cry1, evaluated at the approximate analytic center of Fj, has a
sufficiently large and positive slack, then it is not necessary to use Algorithm
LIP to find the approximate analytic of Fiq. Instead, it suffices to use a
constant number of Newton iterations starting from the old center. This
technique does not seem to reduce the worst-case complexity, however.

Now we analyze the complexity of the cutting plane algorithm. First,
observe that we do not work with the original A in this algorithm. We
instead work with Ay for some k. In this regard, we have the following
lemma.

Lemma 11 Forall k=1,...,n, \((Ak) < 2x4 and \z(flk) < 4yg4.

PROOF. First, we address X(Ak)- Let b be arbitrary, D € D arbitrary, and
consider a solution to

AkDAgy = AkDC
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The goal is to obtain a bound on [y in terms of |c|. This equation may
be written in block form. Recall that Ay = [—A,,, A;]. Partition D =
diag( Dy, Dy) and ¢ = (¢!, ¢l)T conformally. Then

AleAz;y + AkDQAg‘y = —Alecl —|— AkDQCQ.

Let D; be an n x n matrix that agrees with D; in positions indexed by A,,,
and has a small € > 0 in other diagonal positions. Similarly, let D, agree with
Dy in positions indexed by Aj, and let it have € in other diagonal entries.
Finally, extend ¢y, ¢y to vectors ¢}, ¢, with n entries by filling in zeros. Then
we have

AD ATy + ADyAl'y &~ —AD ¢} + AD,c,

where the approximation may be made arbitrarily close as € gets small. Let

D = Dy + D,; then we have
ADATy =~ —AD[D™'(=D;c} + Dyc})].

Now let ¢ = D™Y(—D; ¢} +Dych); note that this vector depends on e. Observe
that because D is the sum of Dy and Dj, both positive, the scaling matrices
D™D, and D7D, both have positive diagonal entries bounded by 1. Thus,
llell < |lex]| + |lez]|, so ||e]| < 2]|¢]|. Since y solves

ADATy ~ ADg

and the matrix on the left is nonsingular as € — 0 (because D has a strictly
positive entry bounded independently of € in positions corresponding to A,,,
a basis), then by definition ||y|| < xallc|| < 2xallc|]|. Thus, we have proved
that x(Ax) < 2ya.

Now for the second claim in the lemma, we follow the same argument
to conclude that ||[ATy]|| < 2yal|c||. Since HA{yH = |4,y + Aly| <
2||ATy]|, we conclude that

Ayl < 4xalle]l
This proves the second claim in the lemma. N

As noted above, during the cutting plane algorithm, it may become nec-
essary to either eliminate variables or work with a degenerate polyhedron.
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Eliminating variables is a further change to x 4, x4 that also can be bounded.
We do not provide those bounds, however, because the other alternative
(working with a degenerate polyhedron) does not require changes to A.

This lemma shows that the total complexity of the n — m phases in the
cutting-plane algorithm is no worse than n — m times the complexity of the
LLS method. We can do better than this, however; we can prove that the
factor of n —m may be omitted and that the total work of the cutting plane
method is bounded by a constant multiple of the work of the LIP method.

The reason for this is as follows. Suppose a crossover event takes place
during some phase of the cutting-plane method. We claim that this event
is “permanent” in the sense that the same event can never recur during any
other phases of the cutting-plane method, nor during the final LIP solution
of (1).

Examining the proof of Theorem 2, we see that in all three cases, when a
crossover takes place between two indices ¢ and j, the slack s; that remains
large is determined by Lemma 10 and the constraint that is made small must
remain small by Lemma 8. Lemma 10 holds even in the case of the cutting
plane algorithm because it relies on the residual of a layer of constraints Jj
in the current phase. As additional constraints are added by the cutting
plane algorithm, these constraints in J; remain in the problem, so additional
constraints do not change the main idea of the lemma.

On the other hand, Lemma 8 apparently may not hold for the cutting-
plane algorithm. However, we can prove a new version of the lemma. Let
n = m + n. Note that n denotes the number of constraints in F,,.

Lemma 12 Let (y(p), i) be a point on the central path encountered in phase
k of the cutting-plane initialization procedure. Let (y', p') be a central-path
point either in the same phase, in which case we assume p' < p, or in a later
phase, in which case p' is arbitrary. Let the slacks be s(p),s’ respectively.
Then for any 1 < m + k,

s; < 80ns;(p).

PRrROOF. In the case that the two points occur in the same phase of cutting
plane algorithm, the result is obvious by Lemma 8; in this case the bound

holds with m + & < 80n.
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In the other case, during phase k, we do not have y(x) but rather an
approximate central path point ¥ such that

o(y, 1) <0.75.

In this case, a variant of Corollary 1 that estimates the left-hand product of
(7) more carefully shows that for all e = 1,...,m + k we have

0.058; < s;(p) <48, (71)

where § is the slack at y.
Note that y satisfies the approximate central path equation

Aké'_lf = —ak+1/u

with
If —e] <0.75.

This relation can be written as
Aké'_lf -+ ak_}_l/;t = 0.

Thus, y is also an approximate analytic center for the system

F(M) = {y : A%Y > éka a{-}qy > afﬂﬁf - #}

with the centering distance bounded by 0.75. Let y" be the analytic center
for F(u) with slack s € R™**! Then, for all i = 1,...,m 4 k we again
have

0.058; < sf" <43, (72)

Note also that (S¥)~'e is in the null space of (Ak, apt1).
Observe that a{_HSf — p < ¢gy1, because we are assuming that phase k
has not terminated yet. Thus,

Fro={y: A{Y > ¢, a£+1y > cpyr) C F(p).

Now, let y’ be any point in F'(g) (which includes any central path point in
Fit1,..., F,), and let its slack be s’ > 0. Then we have

H(SF)—lslH § eT(SF)—IS/ — eT(SF)_l(S/—SF—I-SF) — eT(SF)—ISF — m—l—k—l—l,
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which implies that
si<(m+k+1)st, for i=1,....m+k+1.
Thus, from (72) and (71),
s <(m+k+1)(45) <(m+k+1)(80s;(y)), for i=1,....m+k.
Note that m 4+ &k + 1 < n = m + n. This concludes the proof. }

Thus, we can reprove Lemma 10 and Theorem 2 using Lemma 12 instead
of Lemma 8 to get the same global bound of n(n—1)/2 on the total number of
crossover events. Because of the weaker constant in Lemma 12, the bound in
(46) changes by a constant factor, and the definition of C'(A) in (60) changes
by a constant factor. This means that ¢(A) changes by a constant additive
factor, and n is replace by n, which is bounded by 2n. Thus, the running
time is changed by a constant factor.

9 Integer data and Tardos’ theorem

In this section we specialize the LIP algorithm to the case that all of the
entries of A are integers. Suppose that the total number of bits required to
write A is L4. We have the following result (similar results can be found in

Tuncel [25] and Vavasis and Ye [29]):
Lemma 13 The parameters x4 and Y4 are both bounded by 2°014)

ProOOF. We follow Todd’s proof of the finiteness of x4, xa. Specifically, con-
sider solving a weighted LS problem of finding y to minimize || D(ATy — ¢)||.
The hyperplanes aly = ¢y, ..., aly = ¢, partition R™ into an arrangement
of convex polyhedral cells, some of which are bounded and some of which are
infinite. The solution y to the weighted LS problem must always lie in one of
the bounded cells. This means that it is a convex combination of vertices of
the bounded cell. Therefore, the point y is bounded in norm by the norm of
a vertex in this arrangement. A vertex v satisfies ALv = cp for some basic
set of constraints. Thus,

3

x4 <sup{||Ag" || : B indexes a basis}.
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This in turn is bounded by 2°(4); see, for example, Lemma 3.1 in [26].
Similarly, x4 is bounded by ||A|| x4, so we obtain a bound of the same order.

This leads to a new proof of the following corollary, which is a well-known
result due to Tardos.

Corollary 4 [23] Consider solving an LP of the form (1) on a Turing ma-
chine. Suppose that A, b, c have integer entries, and suppose that L, is the
number of bits to write m x n matriz A. Then there is an algorithm to solve
this problem in polynomial time, and furthermore, the number of arithmetic
operations is polynomial in m,n, Ly.

PrOOF. We apply Algorithm LIP to the LP. Each LLS step and each small
step is carried out in exact rational arithmetic, but after the step, we truncate
y to O(L) bits, where L is the total number of bits in A,b,c. The step
involves solving linear equations, which can be done in polynomial time [4,
26).

It can be proved that this truncation preserves approximate centering;
see, for example, Chapter 3 of [26]. The running time is O(n®*°c(A)) interior
point steps, and from (63) and the lemma we see that ¢(A) = O(L 4 +logm).
|

10 Application to flow problems

We can apply Algorithm LIP to flow problems such as max-flow or min-
cost flow. Let the number of arcs and nodes in the network be m and n
respectively. (For this section only, this represents a different use of “m”
and “n”.) For flow problems, Algorithm LIP is strongly polynomial-time
because the result in the last section implies y4, x4 < 290" and hence ¢(A)
in (63) is polynomial in m,n. In fact, an even better bound is possible for
X4, X4 In the case of minimum-cost flow. Recall that the minimum cost flow
problem is to find the lowest cost flow through a network satisfying flow-
balance constraints at every node of the flow, and satisfying upper and lower
bound constraints on the flow on each arc. The arc cost is a linear function
of the flow through the that arc, and the total cost is the sum of the arc
costs.
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Let us write the flow problem in primal form. Let A be the node-arc
incidence matrix, let 1 denote the arc lower bounds and u the upper bounds.
If we let x be the values of the flows minus the lower bounds, then we have
the following problem to determine x:

minimize ¢’x

subject to A(x+1) =0,
x+z=u-—1,
x>0,z>0

The vector z here represents the slack, that is, the residual capacities in the
arcs.

Note that for every basis B of A, B™! is a matrix whose every entry is
either 1, —1 or 0 because A is a node-arc incidence matrix [18, sec. 13.2].
Now consider the min-cost flow constraint matrix:

. A0
i(10)

Note that A is an (m 4+ n) x 2m matrix. We show that
Y(A) < O(mn).

From the proof of Lemma 9 in the previous section, we see that it suffices to
analyze basic submatrices of A.

Consider any basis B of A. Since B is an (m 4+ n) x (m + n) matrix, B
must contain n+ k, k > 0, columns from the first m columns of 121, and m—k
columns among the last m columns of A Thus, B can be written as

) B N 0
B=| 0o 1, o |,
Dg 0 I,

where Dg is an (m — k) X n such that each row has exact one 1 and the rest
are 0’s, Iy is a k x k identity matrix, and B is a basis for A. Consider solving
the system of linear equations with

A

Bly=¢
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or

BT 0 D} Vi ¢
NT I 0 y2 | =] €
0 0 ]m—k ys é3

To solve this system we first obtain
y3 = €3,
and then we solve
By, =¢& — Dfys = & — DLés,

and finally we have

Note that
lysll < lle
ly:ll < O(m)]¢
and
[y2|l < O(m/n)lle]].
Thus, we must have
Iyl =y yz,¥3)" | < O(mv/n) - [[é]| < O(m/n) - |le]|.

N

Therefore, x(A) < O(m+/n) and
X(A) < sup{|[A"yll/lle]]} < O(mn).

Therefore, the overall complexity for Algorithm LIP applied to the min-
cost flow problem is O(m?®?logm) iterations, where each iteration requires
O(m?) arithmetic operations. According to Ahuja, Magnanti and Orlin [1],
the best currently-known strongly polynomial algorithm for this problem is
O(m?logn + mn(logn)?) and is due to Orlin [17]. Thus, the LIP method
needs considerable improvement in order to reach this bound. On the other
hand, in practice, interior point methods usually perform much better than
their worst-case bounds, so we suspect that Algorithm LIP could be com-
petitive in practice, especially if a good method for solving the least-squares
problems is used.
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11 Conclusions

We have proposed the first known interior point method whose running time
depends only on A. This is attained by including a step called the “LLS”
step that accelerates the convergence. There are many open questions raised
by this work. Here are some of the more interesting questions.

1. The biggest barrier preventing Algorithm LIP from being fully general-
purpose is the fact that we don’t know how to compute or obtain good
upper bounds on y4 or xY4. There are several places in our algorithm
where explicit knowledge of these parameters is used—the most crucial
use of this knowledge is in the formula for ¢ given by (59), which
determines the spacing between the layers. Note that we do not need
to know these parameters exactly—good upper bounds will suffice.

The only known algorithm for computing these parameters is implicit
in the results of Stewart [22] and O’Leary [16] and requires exponential-
time. We suspect that computing them, or even getting a good upper
bound, may be a hard problem.

In the absence of an algorithm to compute them, one possibility would
be an LP algorithm that makes a low guess at ¢, and then increases the
guess as more knowledge of the parameters is gained from the running
of the algorithm itself. We have not developed such an algorithm.

A very straightforward “guessing” algorithm was suggested by J. Rene-
gar. Simply guess x4 = 100/||A|| and x4 = 100 and run the entire
LIP algorithm. If it fails in any way, then guess ya = 100?/||A| and
X4 = 100? and try again. Repeatedly square the guesses, until Algo-
rithm LIP works. (Note that, since Algorithm LIP produces comple-
mentary primal and dual solutions, we have a certificate concerning
whether it terminates accurately.) This multiplies the running time by
a factor of loglog(xal|Al|)-

Another possibility would be to obtain bounds on these parameters
for special classes of linear programs that occur in practice. For ex-
ample, we carried out this process for min-cost flow problems in Sec-
tion 10. Other good candidates for special-case analysis would be lin-
ear programs arising in scheduling, optimization problems involving
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finite-element subproblems (see example 3 of Coleman [3]), and LP
relaxations of combinatorial optimization problems.

. For floating-point number computations—where one usually is inter-
ested in computing an approximate solution rather than the global
optimum—perhaps there is a different strategy for picking ¢. For in-
stance, perhaps ¢ should be picked in a manner depending on machine-
epsilon. This issue needs further investigation.

3. Another very important issue for practical application is the best way

to compute the LLS direction r. This computation can of course be
reduced to solving linear equations, but there are many different ways
to solve linear equations in interior point methods, and some are better
than others—see [30].

. Although our algorithm has primal-dual aspects, it is principally a
dual algorithm. The step of the algorithm that is most “dual” is the
computation of &, which uses no primal information. Perhaps it is not
a coincidence that this is also the least elegant part of the algorithm.
We suspect that there may be a fully primal-dual algorithm that uses
primal and dual information symmetrically and gives a simpler formula
for a.

. Although our upper bound on the total number of crossover events
is O(n?), we have not been able to construct any examples that have
more than cn crossovers. This raises the possibility that there really
are no more than O(n) crossover events, but we do not know how to
prove this. Furthermore, another factor of n in the final complexity
bound comes from ¢*" appearing (60). The fact that we need C(A) to
be proportional to ¢©( rather than ¢ appears to be an artifact of our
analysis rather than an actual aspect of the complexity.

. As mentioned earlier, we do not know how to analyze the complexity
of an initialization procedure that involves introduction of a dummy
variable. An alternative initialization procedure gaining popularity is
the so-called “infeasible” interior point method (for example, see Lustig
et al. [11]). It would be interesting if there were a layered version of
these algorithms.
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7. As mentioned in Section 3, there is a relationship between x4, Y4 and

condition numbers of weighted-least problems as demonstrated by [27].
Thus, our new results can be thought of a link between condition num-
ber and complexity of iterative processes (also see [25] and [29]). Such
links are well-known in numerical analysis; the classic example is the
conjugate gradient algorithm (see [6]). Renegar [20] is currently also
developing a theory connecting complexity and conditioning for interior
point methods. His setting, however, is more general than ours (gen-
eral convex constraints in Banach spaces are allowed) but his condition
measure involves b and ¢ as well as A.

Although x4, x4 act as condition numbers for weighted-least squares,
it is not clear to us whether they act as condition numbers (that is,
measures of the distance to ill-posedness) for LP problems like (1).

Can the analysis be extended to convex quadratic programming? It is
not clear how the Hessian matrix H of a quadratic objective function
ought to enter the complexity. For the monotone linear complementar-
ity problem: s = Mx 4 q, s > 0, x > 0, and x’s = 0, we expect that
the running time of LIP depends only on M.
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