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1 Outline

In this lecture, we study

e the infeasible start Newton method,

e the primal-dual interior point method.

2 Infeasible start Newton method

Recall that Newton’s method can be extended to solve the following equality constrained problem.

minimize f(x)

subject to Ax =b. (24.1)
The update rule is that given a current iterate z;, we obtain
Typ1 =+ d
where d is chosen to be an optimal solution to the following.
minimize f(x) + Vf(x) d+ %dTVQ f(x)d (24.2)

subject to  A(z¢+d) =b.

Remember that based on the KKT conditions, we derived a necessary and sufficient condition for
d as follows.

V(o) + V2 f(z)d+ ATp =0,

Subject to Axy; = b, this can be expressed as the following matrix system.

P A1

Here is our next question. What if the current iterate z; is not feasible, meaning Ax; # b7 In this
case, the corresponding matrix system for charcterizing d is

e T =[] o

Here, if the KKT matrix is invertible, we can deduce the desired direction d and obtain a new
iterate x4+1 = x¢ + d. This suggests that we may deal with infeasible iterates that are generated
in intermediate steps. Then this raises one further question. Can we allow a sequence of infeasible



iterates? When z; is infeasible and d is the associated direction with z; + d is feasible, instead of
taking x; + d, let us take
Tep1 = ¢ +nd

for some step size n. Here, if Ad # 0 and n # 1, then z; 4+ nd is not feasible. Nevertheless, as
mentioned before, we can proceed the algorithm regardless of the feasibility of ;1.

For the remainder of this section, we use notation Ax to replace d to emphasize that the direction
is the change we make. Moreover, note that we obtain a new dual variable p every time we
solve (24.3). Here, one may record the diffrence between the current dual variable and the new
dual variable. Let us denote by Ay the incremental change in the dual variable. Then the KKT
conditions can be rewritten as

Vi) + Vif(x)Az+ AT (u+ Ap) =0,

Az + Azx) =b.
Here, Az and Ap can be found by solving
2 T T
Vif(z) A'|[Az| _  [Vf(z)+Ap . (24.4)
A 0| |Ap Az —b

This point of view suggests a primal-dual algorithm, Given a point x, our next point is given by
x +nAx.

Following the update rule for the z variables, we may update the dual variable as
p+nAp

where p is the current dual variable. This is called a primal-dual method because we update both
the original variable z and the dual variable i at each iteration.

We stop the algorithm when Az and Ay become sufficiently small. This is equivalent to have

o= 4113

sufficiently small.

Algorithm 1 Infeasible start Newton method

Initialize t = 1, z1, u1, an accuracy level €, and parameters 0 < o < 1/2 and 0 < 8 < 1.
while Azy # b or ||r(x, pu)]|2 > € do

Obtain Axy; and Apy.

Apply backtracking line search on ||7||2 with parameters a and  as follows.

Set k= 1.

while ||7(z; + kA, iy + kAp)||2 > (1 — ka)||r(x¢, pe)||2 do

k < Bk.

end while

Update x¢+1 = o + kAxy and pyyr1 = py + EApy.

t+—t+1
end while




Here, r(x + Az, p 4+ Ap) can be expressed as

Vi(x+Az)+ Al (u+ Au)} (o) + [VQf(a:) AT} [AZ] |

r(@+ Aw, o+ Ap) = Az + Az) — b A olla

Hence, computing Az and Ay can be interpreted as trying to make r(x + Az, u+ Au) ~ 0.

3 Primal-dual interior point method

In the last lecture, we learned the barrier method for solving the following constrained convex
minimization problem.

minimize f(x)
subject to ¢;(z) <0, i=1,...,m, (24.5)
Az =b.

For the barrier method, we used the log-barrier function given by
m
U(x) = = log(—gi(x)).
i=1
Then by solving

minimize f(z) + %1/1(35) (24.6)

subject to Ax =b

for t > 0, we compute an optimal solution x*(t) for each ¢ and construct the central path {z*(¢) :
t > 0}. Moreover, we deduced the associated dual variables Af(t) and p*(t) defined as

N = —— im1m =
7 - tgl(x*(t))v — Ly ey ’ H - t

We also saw that (z, A\, u) = (z*(t), \*(¢t), u*(t)) satisfies the perturbed KKT conditions given by

Aigi(x) =—=, i=1,...,m, (24.7)
gi(x) <0, i=1,....m
Ax =b,
A>0, i=1,...,m

In this section, we will develop primal-dual methods for solving (24.5) based on the perturbed KKT
conditions given in (24.7).

3.1 Primal-dual interpretation for the barrier method

For the barrier method, we have the condition that

1
A= — , 1=1,...,m.
tgi(z)
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Plugging in this to (24.7), we deduce

Iem 1
OEEDY @y Vo) + ATy =0,
=1
Az —b=0.

The barrier method solves (24.6) with the objective function.
1
h(z) = f(z) = - D log(—gi(x)).
i=1

Note that the perturbed KKT conditions are nothing but

Vh(z)+ AT =0,

Ar—b=0
because .
1 1
Vh(z) =V f(z) -+ > 7(@) Vgi(z).
i=1 7"

In fact, this system comes up for the infeasible start Newton method. When we apply the infeasible
start Newton method to solve (24.6), we proceed with the system

i )R-

Here, V2h(z) is given by

Vh(r) = V() + 5 Y L@vgi(x)vgi(x)T > gl(lli)VQQi(x).
i=1 7" i=1 7"

Basically, the perturbed KKT conditions characterize (z, ) satisfying

(o) = [Vh(zt?w} _o.

The infeasible start Newton method tries to find a pair (z, i) with 7(z, u). As we mentioned, before
the infeasible start Newton method is a primal-dual algorithm. Therefore, the barrier method with
the infeasible start Newton method can be interpreted as a primal-dual method.

3.2 Primal-dual method by the perturbed KKT conditions

In the previous subsection, we observed that the perturbed KKT conditions with A removed based
on the barrier method leads to a primal-dual algorithm. In fact, we may design another primal-dual
algorithm based on the perturbed KKT conditions (24.7) without removing the A variables.

Let us use notations g(x) and Dg(z) to denote

g1(z) Vai(z)"
glz)=1| : |, Dg(z)= :
gm () ng(l‘)—r



Then the equality conditions in (24.7) can be written as
Vf(x)+ Dg(x)" A+ AT =0,
_Diag(\)g(z) — %1 —0, (24.8)
Az —b=0

where 1 denotes the vector of all ones and Diag(v) denotes the diagonal matrix whose diagonal
entries are given by the components of vector v. Then we define r(x, A, u) as

Tdual (T, A, ) Vf(z)+ Dg(x)"\+ATp
T(z, A 1) = | Teentral (T, A, p) | = —Diag(M\)g(z) — %1
Tprima1($, A M) Az —b

A primal-dual method would seek to update (z, A, u) as follows.
r—=c+nAz, A= A+nAN  p— p+nAp.
How do we find the increments Az, AX, and Au? Note that

r(x 4+ Az, A+ AN\ p+ Ap)

Vf(x+ Ax) + Dg(x + Az) TN+ AN) + AT (u+ Ap)
= —Diag(A + AN)g(z + Az) — 11

Alx + Ax) —b
V2f(x) + >0, \iV23gi(x) Dg(x)" AT Az
~r(wAu)+ |  -Disg(\Dg()  —Disg(g(x)) 0 | |AX
A 0 0 Ap

Basically, we find (Az, A\, Au) so that r(z + Az, A+ A\, u + Ap) ~ 0. We may achieve this by
solving

V2f(2)+ S AVi(e)  Dg(e)T  AT] [Ax]  [Vf(2)+ Dg@) A+ ATy
—Diag(A\)Dg(x) —Diag(g(xz)) 0 | |AX| =— —Diag(\)g(z) — 11
A 0 0 Au Ax —b

Based on this, we may deduce a primal-dual algorithm. Given (z, A, i), we obtain
(Tog1, M1, pag1) = (24 + nAzg, Ap + DA, pir + nAn)

for some step size n > 0.

3.3 Primal-dual interior point method

How do we guarantee convergence of the primal-dual algorithm? Suppose that

v Dg(z)"A+ATp=0,
f(@)+Dg(z) A+ A p (24.9)
Az —b=0
and that g;(x) <0and \; > 0 for ¢ = 1,...,m. This means that z is feasible to (24.5) and that
L(z, A\, p) = min L(z, \, ) = q(\, ).
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Here, we have
fl@) —a(hp) = Zkzgz T(Az —b) = Z)\zgz
As the Lagrangian duality implies that
f(@) —min{f(z) : gi(x) <0, i=1,....m, Az = b} < f(x) —q(A p),
we know that

- Z Aigi()
i—1

provides an optimality gap. However, the infeasible start Newton method does not guarantee
feasibility for intermediate iterations. Therefore, — > " A;gi(x) is not necessarily an upper bound
on the optimality gap if (24.9) is not satisfied. Nevertheless, the term — ) ", Xig;(z) provides a
proxy for the optimality gap. Based on this observation, we may deduce the following algorithm.

Algorithm 2 Primal-dual interior point method

Initialize 21 with g;(z1) <0 fori=1,...,m, Al >0, a > 1, and an accuracy level e.
Set b1 = — Y7, AL (gi(1)).
while 03 > € or (||rprimal (ks A, )13 + |17 auat (€k, A¥, 1) 13)/2 > € do
Set t = am/dj
Obtain Azy, ANF, and Apy,.
Apply backtracking line search to determin step size 7.
Update (2p1, N pupgr) = (2 + Az, ¥+ nANE, g, + nApg).
Set 6" = — 37 A gi(@n)-
k+k+1.
end while

Here, the backtracking line search needs to find 1 such that g;(zx+1) < 0and AF > 0 fori =1,...,m.
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