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Abstract

In this paper, we propose a Mizuno-Todd-Ye predictor-corrector
infeasible-interior-point method for symmetric optimization using the arc-search
strategy. The proposed algorithm searches for optimizers along the ellipses that
approximate the central path and ensures that the duality gap and the infeasibility
have the same rate of decline. By analyzing, we obtain the iteration complexity
O(rlog e™") for the Nesterov-Todd direction, where r is the rank of the associated
Euclidean Jordan algebra and ¢ is the required precision. To our knowledge, the
obtained complexity bounds coincide with the currently best known theoretical
complexity bounds for infeasible symmetric optimization.
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1 Introduction

The purpose of this paper is to propose a Mizuno-Todd-Ye predictor-corrector (MTY-PC)
infeasible-interior-point method (infeasible-IPM) for symmetric optimization (SO) by us-
ing Euclidean Jordan algebra (EJA). Recently, SO has caused widespread concern, because
it provides a unified framework for various convex optimizations including linear opti-
mization (LO), second-order cone optimization (SOCO), and semi-definite optimization
(SDO) as special cases. Meanwhile, there are many methods for solving SO. Particularly,
the interior-point method (IPM), which was first proposed by Karmarkar [1], is an impor-
tant kind of classification algorithm. There is extensive literature on the analysis of IPMs
for SO [2-11].

Nowadays, it is broadly accepted that the primal-dual IPM is the most efficient IPM
and includes the Mehrotra predictor-corrector (M-PC) algorithm [12] and the MTY-PC
algorithm [13] as two typical representatives. For literature on the research of the M-PC
algorithm, please see [7, 8, 14]. In the nineties of the last century, researchers began to
focus on the MTY-PC algorithm [15-22], because it had the property of the best iteration
complexity obtained so far for all the IPMs. Later, some researchers further studied other
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aspects of the MTY-PC algorithm [23-25]. Recently, Kitahara [26] proposed a simple vari-
ant of the MTY-PC algorithm for LO, and Yang [27] extended the MTY-PC algorithm to
SO. Inspired by their works, we present an O(rlog ¢ ~!)-iteration complexity MTY-PC al-
gorithm for SO. Moreover, the proposed algorithm will use the infeasible starting, which
is found to be easy in practice. This kind of IPM is called infeasible-IPM and is studied in
the literature [6, 7, 9, 22, 28-31].

Moreover, the proposed algorithm in this paper has another invention, i.e., the arc-
search strategy. Yang [32-34] first developed the arc-search algorithm that searches for
optimizers along an ellipse that is an approximation of the central path and gave some of
the advantages of the arc-search algorithm. In order to further study the advantages of the
arc-search algorithm, Yang [35, 36] proposed two infeasible-IPMs for LO and SO, and re-
spectively obtained the O(1>* log e ™!)-iteration complexity for LO and the O(r*'*1log ™)
and O(r""*log e7!)-iteration complexity, where 7 is the larger dimension of a standard LO,
r is the rank of the associated EJA and ¢ is the required precision. In order to improve the
iteration complexity of infeasible-IPM, we will add the arc-search strategy to the MTY-PC
algorithm.

In this paper, we propose an MTY-PC infeasible-IPM for SO. The proposed algorithm
uses the arc-search strategy and ensures that the duality gap and the infeasibility have the
same rate of decline. By analyzing, we achieve the O(rloge™) iteration complexity for
the Nesterov-Todd (NT) direction. To our knowledge, this is the best iteration complexity
obtained so far for an infeasible SO problem.

The outline of this paper is organized as follows. In Section 2, we briefly introduce some
key results on EJA. In Section 3, we give some preliminary discussions for an algorithm and
propose the algorithm. In Section 4, we establish the iteration complexity for the proposed
algorithm. Finally, we close the paper by some conclusions.

2 Euclidean Jordan algebra
In order to ensure the integrity of this paper, we give some results for EJA. Most of these
can be found in [5, 37].

EJAis a triple (7,0, (-, -)), where (7, (-, -)) is an n-dimensional inner product space over
Rand (x,y) — xoy: J x J — J isabilinear mapping satisfying the following conditions:

() xoy=yoxforallx,ye J.

(b) x0 (% o0y)=x%0(xoy)forallx,y € J, where x? := x o x.

() (xoy,z)=(y,x02z) forallx,y,ze J.

We call x o y the Jordan product of x and y and define the inner product as (x,y) :=
tr(x o y). If there exists an element e such that x o e = eox = x for all x € 7, then e is called
the multiplicative identity element of EJA. For any x € 7, the degree of x is denoted by
deg(x), which is defined as the smallest integer k such that the set {e, x, x2,..., x5} is linearly
dependent. The rank of 7, simply denoted by r, is the maximum of deg(x) for all x € J.
For EJA J, the corresponding cone of squares K := {22 :x € J} is indeed a symmetric
cone. A cone is symmetric if and only if it is the cone of squares of some EJA. Moreover,
int /C denotes the interior of the symmetric cone K.

An idempotent c is a nonzero element of 7 such that ¢ = ¢. An idempotent is primitive
if it cannot be written as the sum of two idempotents. Two idempotents ¢; and ¢, are
orthogonal if ¢; o ¢; = 0. A complete system of orthogonal idempotents is a set {ci, ..., ¢k}
of idempotents, where ¢; o ¢; = 0 for all i #j, and ¢; + - -+ + ¢x = e. A complete system of
orthogonal primitive idempotents is called a Jordan frame.
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Theorem 2.1 (Spectral decomposition [37, Theorem 111.1.2]) Let J be EJA with rank r.
Then, for every x € [J, there exist a Jordan frame {c,...,c,} and real numbers \y,..., A,
such that

r
X =A1C1 + )\262 + -0+ Arc, = E )Ll‘Ci,
i=1

where the ;s are called the eigenvalues of x.

Letx = Y ._; A;c; be the spectral decomposition of x. We say x € K if and only if 1; > 0
and x € int K if and only if A; > 0 for all i = 1,..., . Define the square root x/2 := 3" A}2¢;
for x € K, the inverse x™ := Y A7%¢;, VA; # 0 and the trace tr(x) := Y_ A; for x € J and the
determinant det(x) := [[A; for x € J. We also define the spectral norm ||x||; := max; ||
and the Frobenius norm ||x||r := /{x, %) = /> A%

Since ‘o’ is bilinear for every x € J, there exists a linear operator L, such that, for every
y€J,x0y=Lyy. In particular, Lye = x and Lyx = x2. We say that two elements x,y € J
operator commute if L,L, = L,L,. It can be proven that x and s operator commute if and
only if they share a common Jordan frame [5, Theorem 27]. For each x,y € J, define Q. :=
LyLy+LyLy; — Lyoy, Qx := Qyy = 2L2 — L > and Qy is called the quadratic representation of x.
The following is a useful proposition of quadratic representation.

Proposition 2.2 ([5, Proposition 21]) Letx, y, p € intK and define x := Qpx and y := Q,1y,
then Quny, Qurx and Quny have the same spectrum.

3 Preliminary discussions and algorithm
3.1 SO problem and ellipse approximate center
First, we give the standard form of SO and its dual form, as follows:

(P) min(c,x), st Ax=b, xek, (1)
(D) max(b,y), st. A*y+s=¢c, sek,yeR", (2)

where c € J, b € R, A is a linear operator that maps J into R” and A* is its adjoint
operator such that (x,A*y) = (Ax,y) forallx € J, y € R".

Moreover, we denote the sets of optimal solutions of (P) and (D) by P* and D*, and
assume that A is surjective and F° # @, where F° indicates a primal-dual strict feasibility
set that is defined by

FOi={(xy,5) €intK x R” x intK : Ax = b,A*y + s = c}.
The Karush-Kuhn-Tucker (KKT) conditions for (P) and (D) are given by
Ax=b, x€ek, A*y+s=¢, sekK,yeR”, x0s5=0, (3)

where x 0 s = 0 is called the complementarity slackness condition.
By relaxing x o s = 0 with x o s = 1e, we obtain

Ax=b, x€ek, A*y+s=¢, sekK,yeR”, xo0s=/e, (4)

where @ = (x,s)/r > 0 is called the duality gap.
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System (4) has unique solutions (x(u), y(1t),s(i)), the set of which is called the central
path, which is denoted by

C = {(x(u), y(1n), s(u)) : > 0}. (5)

In this paper, we will use the idea of Yang [32—34], which is that the central path C is
replaced by an ellipse €2, where Q2 is defined as follows:

Q = {(%(0),(0),5(0)) : (x(6),7(0),5(6)) = acos(6) +bsin(d) + c}, (6)

where a € R and b € R?"*"" are the axes of the ellipse perpendicular to each other, and
c € R?"* is the center of the ellipse.

For the point z = (x,,5) = (x(0o), ¥(60),s(6p)) € 2, we require its first and second deriva-
tives such that

Ax =1y, Ay +5=ry SoX+xo0§=x0s, (7)

AX =0, A*y+5=0, SoX+x08=—2%s, (8)

wherer, =Ax-bandrg=A*y +s—-c.

Systems (7) and (8) do not always have a unique solution due to the fact that x and s do
not operator commute in general. To overcome this difficulty, we apply a scaling scheme
that follows from [5, Lemma 28]. For the scaling point p € int K, there are several appro-
priate choices (see [38]). In this paper, we select the classical NT-scaling point that is

-1/2
)

p= [quz (Qxl/zs)_l/z]_l/2 = [QS—I/Z (Qsl/zx)m] 9)
which was first proposed by Nesterov and Todd for self-scaled cones [4] and then adapted
by Faybusovich [3] for symmetric cones.

3.2 Foundation of the MTY-PC algorithm
Since the MTY-PC algorithm requires two matrix factorizations and at most three back-
solves for each iteration, it is generally divided into two steps, which are the predictor step
and the corrector step.

In the predictor step, using p in (9), systems (7) and (8) are rewritten as

Ax=F,  A§+5=Fs,  SoX+Xo5=%o05 (10)

=0, Ageizo,  Sofeioi=-zio} o

where A = AQp1, ¢ = Qpic, X = Qpx, Q,15 =5 and %= Qp, = Q,18, %= Qp%, 5= Q,15,
7= A% —b, g =A*y +5-C.

By solving systems (10) and (11), we obtain the predictor directions (5c, );/,é) and (5&, 5;, §)
and have the following lemma.

Lemma 3.1 ([34, Theorem 3.1]) Let (x(0),y(0),5(0)) be an arc defined by (6) passing
through a point (X,,5), and its first and second derivatives at (X, y,s) be (jc, )L/, §) and (5&, 5;, §),
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which are defined by (10) and (11). Then an ellipsoidal approximation of the central path

is given by
#(0) := % — sin(9)x + (1- cos(@))i, (12a)
5(0) := 5 — sin(0)s + (1 - cos(6))s, (12b)
y(0) :=y —sin(0)y + (1 - cos(6))y. (12¢)

Using (12a), (12b), (12c), the third equations in (10) and (11), we have
%(0) 05(0) = (1-sin(9))% 05— g2(B)x 0 5 + g(0) sin(A)& + g2 (B)X o5, 13)

where g(6) = (1 — cos(6)), £ =Xo5+50%.
Furthermore, using (13), we have

(%(9),5(0)) = (1 - sin(@)) ur — g2(0) tr(¥ 0 3) + g(8) sin(6) tr(&).

In what follows, we discuss a method for selecting the predictor step. Firstly, we give the

neighborhood that is used in this paper as follows:
Ne(y) = {(x,9,8) € int K x R” x int K : [|w — pellr < yu}, (14)

where w = Qps,0<y <1.
The neighborhood Nx(y) has some important properties, which are given in the follow-
ing proposition. For more details, readers are referred to [5].

Proposition 3.2 Let Nr(y) be defined in (14) and w = Q,ans, then
(2) The neighborhood N¢(y) is scaling invariant.
(b) llw—pellr < yu implies Ayin(w) > B, where p=1—y.

Now, we give the method of selecting the predictor step, which is to find the largest
positive 6 € (0,7/2] and to satisfy for all § € (0,6] that

|%(6) 05(6) — (1 - sin(6)) e . < 2y (1-sin(6)) u, (15)
%0) eintk,  3() intK. (16)

In the corrector step, we define (x,%,5) = (Qp_15c(0_), ¥(6), Qp§(9_)) and calculate the cor-
rector direction (Ax, Ay, As) by

AAx =0, A*Ay+ As=0, soAx+xoAs=r,, 17)

where r, = (1 —sin(f))ue —x 05.
Similarly, system (17) does not always have a unique solution. Thus, we need to choose
an NT-scaling point p; such that

-1/2

1= [Qua(Que®) 2] ™ = [y 12(Quai) 2]

-1/2
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The scaling corrector direction is given by solving the following system:
AAx=0, A*Ay+A3=0, $0AR+ixo0AS=F, (18)

where X = Q, %, 5 = Qpl_lﬁ, A= Qpl—lA, 7o =(1—sin(d))ue —xoS8.
Eventually, the next iteration point is updated by

(%0),5(0),3(0)) := (%,5,8) + (A%, Ay, A3). (19)
In what follows, we give two useful expressions

£0)08(0) =x05+ (1 - sin(é))ue—fco§+ AX o AS
= (1-sin(0)) e + Ak o A3, (20)
I s
w(6) = ;(x(G),S(G)) = (1-sin(9)) . (21)
3.3 Framework of the MTY-PC algorithm
Based on the previous analysis, we state the generic framework of the proposed MTY-PC
algorithm in this paper.

Algorithm 1 Lete >0, y <1/4, (x°,9%,5°) € Ne(y) and u® = (x%,5%)/r, ¢° =1, k:= 0.

Step1 Ifx* eintkC, s¥ € intKC and ¢* < ¢, then stop.

Step 2 (Predictor step) The predictor directions (fck pa sk ), (;k K 5k ) are obtained by solv-
ing the linear system (10), (11) and the largest positive 8 € (0,7/2] is computed by
solving (16) and (15). Set (x*, %, 5) = (Q,1&*1(9%), y*1(6%), Q,5**1(6%)).

Step 3 (Corrector step) Solve corrector direction (AXK, Ay¥, As%) from (18). Let
(kk+l’yk+17§k+1) - (&k(ék)’yk(ék)’gk(ék)) and (xk+1,yk+1’sk+l) — (Qpl—lffkﬂyykﬂ;
Qp,81). Go to Step 4.

Step 4 Compute pf*! = EENEE) <xk+1;sk+1> and ¢**! = (1 - sin(6%))p*. Set k := k +1 and

r

go to Step 1.
To analyze complexity, we give two remarks for Algorithm 1.

Remark 1 Let {(x,*,s")} be generated by Algorithm 1, and ¢**! € [0,1] such that ¢**! =
1—[;(:0(1 _ Sin(éi)). Then r/;+l —Axf _p = ¢k+1r2, r§+l _ A*yk+1 psktl o= ¢k+1r2’ Mkﬂ _
M = k10 for k > 0.

Proof Using (7), (8), (12a), (12b), (12c), (17), (18), by calculating directly, we have

ry" =AY - b= AQ,& " - b= AQ,13"(6") - b
=AQ, (# + 23) —b=AF + Anx b
- AprlkaH (ék) -b
= AQ,1[#* —sin(6)x* + (1 - cos(6%))¥] - b

= A[x* —sin(0%)i* + (1 - cos(6%))#] - b
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= Ax* —sin(6%)A&* + (1 - cos(6¥))A%* — b

= [1 - sin(ék)]r;f = d)k”rg.

In the same way, we have r&*! = [1 - sm(@k)]r = ¢k+179.

In what follows, we focus on proving the last inequality and have

~k+1 ok+1 ~ N
(xk+1,sk+1> (Qpl_lx + ,Qpls 1y (xk+1,sk+1)

Mkﬂ _ _ _
r r r
~ ( (9/() (9/()) <Ak+A5ek,§k+A§k)
N r N r
%[(xk o sk, e) (56'( o ASF+5F o Afck,e) + (Afck o A§k,e>]
1
= ~[(Qp#(0%) 0 Q3 (0°) €) + (it ]
- %[( “(0%) 0 5(0%) ) +{(1 - sin(0%)) e - 5 (%) 0 5(0%). €)]
[ — sin( ek)]u = k10,
This completes the proof. O
From Remark 1, we have ¢* = ”rkl‘l‘i = ::’% l‘:i , which implies ¢* represents the relative in-
’p Td

feasibility at (x%, y s¥). Meanwhile, we also have qbk uo , which is also the rate of decline
of the duality gap . Thus, if ¢ < ¢, then Algorithm 1 will stop and we obtain an approx-
imate optimal solution of SO.

Remark 2 For Algorithm 1, we choose a particular starting point, which is studied by
Zhang [14, 31] and Rangarajan [6]. In what follows, we give the particular starting point.

Let #° and (#°,7°) be the minimum-norm solutions to the linear systems Ax = b and
A*y +s=c, that is,

Lvtozargmin{llz?HF:Az}:b}, (ro vo) —argmin{||1v/||p:A*7‘+1V/=c}. (22)

Let 0% > max{||#°]2, [7° |2} and choose (x°,%°,s%) such that
X =5 =pe, (23)
which implies that x° € intkC, s° € int IC, x° - 2° € K, s° - 1° € K.
Let p* = min{max{||x*|lo, |s*|l2} : * € P*, (y*,s*) € D*}. In addition, we assume that for
some constant W > 0, it has p® > p*/W (note that we can always increase p°).
4 Complexity analysis

¢*, respectively. Moreover, since the NT-scaling point is used in thls paper, we can obtam
the following special results:

vi=Qux=Quis & v=i=5 = V=Zoi=w=Quns (24)
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~ - - A A A A) A A A A
Vi= Qpx = 1S & V=Xx=5 = V- =X085=w=Quns. (25)

In what follows, we give some fundamental lemmas. Firstly, by the proof procedure of
Lemma 4.1 and Lemma 2 in [6, 7], we have the following lemma.

Lemma 4.1 Let x € intC, s € int [C, X, § operator commute, then
(i) Forg € K, then |Qurqllr < (%,9);
(i) Amax((LzLs)™) < 1/ Amin(W),

where w = Qzps.

Lemma 4.2 ([6, Lemma 2.9]) Forx,y € J, then |xoy|r < ||xllelly|le-
Lemma 4.3 ([39, Lemma 2.15]) Ifxos € intKC, then det(x) #O0.

Lemma4.4 ([5, Lemma 30]) Let (x,s) € intKC x int[C, w = Q1128 then we have ||w— el r <
lx o s — uellr, and with equality holding if x and s operator commute.

4.1 Technical results
In order to achieve the iteration complexity bounds for the proposed Algorithm 1, we need

some technical results.

Lemma 4.5 Let (%,3) € Ne(y) and (5c, §) be the solution of (10). Then

|G5)], < Vir+ 1 +2),

where ¢ := min{|[ (i, V) ||o : Ath = 7, A*F + V = Fa}, 1@, V) |12 := /12117 + [VI|%.

Proof Let (it,7,v) € J x R x J satisfy equations At = 7, and A* + ¥ = 7,5. Using system
(7) and v = x = 5, we have

Ax-1) =0,
AG-P+GE-V)=0,

LG—)+L,(5—V) =v* = (L,it + L,D).

Multiplying the last equation by L;?, we obtain

G-)+G-V)=v-(+D). (26)
Using the definition of || (i, V)| := /[|#]|% + ||V]|%, we have
Il e + 1Vl < v2|| @1 1)] - (27)

Using (26), (27) and the fact (% — 11,5 — V) = 0, we have

|G:3, < G- 259, + | @0,

= |-G+, + @],
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< Wle+ e + 100 + || @),
< S+ L+ VD) @]
= Jur + (1L +~2)¢,

where the last inequality uses the result

IVl =lIVxosllr < VIxosllr <V(%5) < Vur.

The proof is completed. d

Using Remark 2 and the proof techniques of Lemma A.1 in [40], we have the following
lemma, which gives the upper bound on ¢.

Lemma 4.6 Let (i°,7°,7°), (x°,9°,s°) satisfy (22), (23) and (i, 7, V) satisfy the conditions
in Lemma 4.5, then { < (5 + 4W)r/i//B.

Lemma 4.7 Let (%,5) e Nr(y), B=1—-y, then
PATM Lo o
%l £ lIsllF < SO

where w =1+ (1+v/2)(5 + 4W)//B > 11.

Proof Using Lemmas 4.5 and 4.6, we have

IS < 5 (11 + 1512] = 5 | 6651
< %[W+ 1+v2)¢]
< %[\/m + (1+2)(5 + 40)r /BT
< %[x/l_/r + (L+2)(5 +4w)//B] wr? < %a)zurz,
which completes the proof. 0

Lemma 4.8 Let (%,5) € Ne(y), @ = Quns, B=1-1y, then
@ ||§f?,§)![% <w*urt/p,
(i) Ixlelsle < o*ur*/(2B).

Proof Multiplying the equation of (11) by L;! and taking norm-squared on both sides, we
have

I +51 = L' (2F 0 D} = | 2L (25 o D)

< Amax (LzL3) ™) 12X 05)1% < 1% o 5112

4
)‘«min(a))

< i[”;”F”:é”F]Z < i[lwzurzr = —oturt (28)
~ Bu T Bul2
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where the second equality uses (24), the first two inequalities follow from Lemma 4.1, the
last two inequalities are due to Lemmas 4.2 and 4.7.
Using the fact (5&, :E') =0 and (28), we have

= = 1. = 1 = 1
%l NslF < E[lell2 +[IslI7] = §||x +5lI7 < —o*urt.

2p

Therefore, the proof of the lemma is completed. O
The next result follows from Lemmas 4.7 and 4.8.

Lemma 4.9 Let (x,3) e Ne(y), B=1-y, then
@ 1xllel5llF < @®ur®l /B,
(b) IslFIxlF < @*ur*//B.

4.2 The lower bounds on @

In this subsection, we will find a lower bounds of @ to satisfy (15) and (16). They will play
a key role in complexity analysis. Let 6° = arg sin(%). If we can prove that (15) and (16)
hold for all 6 € (0,0°], then 6° is one of the lower bounds on 6. For this purpose, we first

give an important lemma.

Lemma 4.10 Let (%,35) € Ne(y), B =1—y and uw(0) = (1 —sin(0))u be defined in (21), then,
forall 6 € (0,6°],

|%(0) 05(6) — 1u(0)e] , < 2y 1(6).
Proof In order to express convenience, we give some notations as follows:

£i0) = (1-sin(0)) (ko5 - ne),  fo(0) =g*(O)x 05,
£6) =g®)sin(@)E,  fu(6) = g*O)¥o5.

Using (14), Lemma 4.2, Lemmas 4.7, 4.8, 4.9, we have

1i©)], < (1-sin(®)) % 05 — pellr < (1 -sin(0))y u,

~ ~ ~ ~ 1 .

Hfz(@)”F = ||g2(9)x o S|| <g O8N < 3 sin*(0)w’ ur? := ay,

2
50|, < g(0)sin@®) € llp < —= sin®(0)’ur’ := a,,

5o, =
Lo 1 .

@) =g @108l = 5 sin' @)t r = a5

where we use g(f) = 1 — cos(6) < sin*(6) and the fact

16 =lxos+50xlr < IXlllslle + ISIFIXIF-
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In what follows, we will estimate upper bounds on a;, a5, a3 in the interval (0, 89]. Using
sin(0°) = %, we have

1 ) 1 ) _ 4 n4
a = 3 sin*(0)w?ur? < 5 sm4(9°)a)2ur2 < 25a)2r2'u = by,
2 3.3 2 305003 3 v B
ay = —sin’(0)w’ ur’ < —sin’ (6" )w’ ur’ < = by,
2= i O < s () < g = b
1 in?(0)w urt < 1 -4(9'0) 4 4<7’43 b
a3z = — sin“(0)w”* ur* < — sin o ur* < ——u:=bs.
Sy wtsog prt < e = bs

Based on the analysis, we give the desired result, which is

2y u(®) - |2(6) 0 3(60) — n®)e]
2 2y (1=sin@) = [LAO) |+ [£O) - + 15O + @) ]
>y (1-sin(®))p - [a1 + a3 + as]
>y (1-sin(0)) — [b1 + by + bs]

3 R4 2 n5/2 3p3
>W1_ﬁ_yﬂ VBT vB
- 2wr  2°w?r? 22 25

where we use the result of X(9) o 5(9) in (13). O
Lemma 4.11 Let (%,5) € Ni(y), then we have %(0) € int K, 3(9) € int K for all 6 € (0,60°].

Proof Using Lemma 4.10 and y < 1/4, we have

Amin (%(0) ©3(0)) — 14(6) = -2y 1(6),

which is equivalent to
Amin (%(6) 05(6)) = (1 - 2y)1(6) > 0, (29)

which furthermore implies x(0) o 5(0) € int KC.

From Lemma 4.3, we have det(x(0)) # 0 and det(s(0)) # 0. Furthermore, since x € int /C,
5 € int K, by the continuity, it follows that both %(9) € int K and 5(9) € int K in [0,6°]. The
proof is completed. O

From the above analysis, we obtain the result that #° is one of the lower bounds on 6.

4.3 Corrector step and iteration complexity

It is well known that an important requirement for the MTY-PC algorithm is that the
new iteration point must stay in the given neighborhood, which is equivalent to proving
(%(0),5(0)) € Nr(y). In what follows, we will complete this task.
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Using (¥,3) = (prﬁc(é), Qp§(9_)) and (%,5) = (Qp, %, pr1§), we have
(52: 3) = (pr’_cr prﬁ) = (Qp1 Qp—lk(é)r Qpl-l ng(é))’

which implies (#,5) in interval (0,0°] to satisfy the condition in Lemma 4.10, Lemma 4.11.
Thus, by Lemma 4.10, Lemma 4.11, we have

||fc 0s— u(@)e”F <2yu(), xeint/l,seint/. (30)
Lemma 4.12 Let (AX, AS) be the solution of (18), then we have

2y?
(1-2y)

IAZIFNASIF < w(®)

forall 6 € (0,6°].

Proof Multiplying the last equation in (18) by L;", we obtain
A%+ A8 =L3'F..

Taking norm-squared on both sides of the above equation, we have
8% + 881 = 2517 7 = | (LeLo) ™27 -

|@)e-zo3|>

ll7e

1
< b el
Amin((LzL3)71) Amin (W)

2

14
(1-2y)

(27 (60))” = w(®),

<
1 -2y)n(®)
where 7, = (1-sin(f))ue - o8, the second equality uses (25), the second inequality follows
from Lemma 4.1, the third inequality is due to (29), (30).
Using the conclusion as above and the fact (A%, AS) = 0, we have

” A” ” A” = 1[” A||2 ” A||2] = ” X A”Z = yz
Ax AS Ax + ||As = AX + As
F F= 9 F F F= (1 D) )

5 w(6),

which completes the proof. d
Lemma 4.13 Let (%(0),5(9)) be defined in (19), 6 € (0,6°], then we have

(%(6),5(0)) € Ne(y).
Proof Using Lemma 4.4, (20) and Lemma 4.12, we have

[#6) - (@)e] . < [3(6) 0 5(6) — (Ve ,

=A% o AsllF < | AXIIFIASIF

2y2

1-2p)"

< ( 6) y(0) <y ),

< 2y
T 1-2y

where W(6) = Q;5)125(6), the last inequality follows from y < 1/4.
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Using the proof technique that is similar to Lemma 4.11, we have
x(0) € int K, 5(0) € int K.
Taking into account the above factors, we have (2(9),5(9)) € Ne(y). O

The following theorem gives an upper bound for the number of iterations in which Al-

gorithm 1 stops with an g-approximate solution.

Theorem 4.14 Let r;f, ’"5' wk be defined in Remark 1, then Algorithm 1 will terminate in
O(rloge™) iterations such that

Il <elml, il <elal,  w<en’
Proof By using §° = argsin(£2) < 6, we have

—

k—

¢* =[] -sin(@") <[J(1-sin(6°)) < (1-sin(8°))" <,

i= i=0

—

which implies

1 2
k> ——— loge’1 > —wrlog g
sin(6°) By
where we use the identity log(1 + ¢) <t for all £ > -1.
Therefore, Algorithm 1 terminates after at most O(rlog &™) steps. Meanwhile, by using

Remark 1, we have

k
o = Irylle [0 _ uk
Irlle  lrglle w® ~
This completes the proof. d

5 Conclusion

For the SO problem, we have proposed an MTY-PC infeasible-IPM, which requires two
matrix factorizations and at most three back-solves for each iteration. In order to improve
the iteration complexity, we adopt the arc-search strategy that was proposed by Yang [32—
34]. Moreover, the proposed algorithm can ensure that the duality gap and the infeasibility
have the same rate of decline. Finally, by applying the EJA tool to our analysis, we estab-
lished the iteration complexity O(rloge™) for the NT-direction.
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