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AN INFEASIBLE FULL-NEWTON STEP ALGORITHM FOR
LINEAR OPTIMIZATION WITH ONE CENTERING STEP IN
MAJOR ITERATION

ZSOLT DARVAY, INGRID-MAGDOLNA PAPP, AND PETRA-RENATA TAKACS

ABSTRACT. Recently, Roos proposed a full-Newton step infeasible interior-
point method (IIPM) for solving linear optimization (LO) problems. Later
on, more variants of this algorithm were published. However, each main
step of these methods is composed of one feasibility step and several cen-
tering steps. The purpose of this paper is to prove that by using a new
search direction it is enough to take only one centering step in order to ob-
tain a polynomial-time method. This algorithm has the same complexity
as the best known ITPMs.

1. INTRODUCTION

In this paper, we define a new interior-point algorithm (IPA) for LO, which ap-
proximates the optimal solution, starting from infeasible points. Karmarkar’s
publication [7] appeared in 1984 and meant a paradigm shift in the area of
optimization algorithms. Following this, a large amount of IPAs has been pub-
lished. These algorithms have many applications in different fields, such as
engineering, economics, transportation, statistics, machine learning and data
mining. The first infeasible methods were developed by Lustig [9] and Tan-
abe [18]. The complexity of IPAs was analysed at first by Kojima, Meggido,
Mizuno [8] and Zhang [23]. Bonnans and Potra [3] defined infeasible algo-
rithms for linear complementarity problems. The predictor-corrector method
for LO problem was studied by Potra [14, 15]. We can read about new results
on infeasible interior-point algorithms in books wrote by Wright [21], Ye [22]
and Vanderbei [19].
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Roos [16] introduced a new algorithm, which uses only full-Newton steps
and starts from infeasible points. Mansouri and Roos [10] proposed a sim-
plified IIPM. Gu et al. [6] presented an improved variant of the algorithm.
Darvay [4, 5] defined a new technique for finding search directions for LO
problems. Achache [1] generalized this approach to convex quadratic opti-
mization, and Wang and Bai [20] to symmetric optimization. Ahmadi, Hasani
and Kheirfam [2] adapted this technique to IIPMs. Pan, Li and He [13] pro-
posed an ITPM using a logarithmic equivalent transformation of the centering
equations. Mansouri, Siyavash and Zangiabadi [11] extended the algorithm
introduced by Roos to semidefinite optimization problems using the method
proposed in [5].

In the full-Newton step IIPMs defined in these papers two types of steps
are used, one feasibility step and a few centering steps. In this paper, we
present a new full-Newton step IIPM based on the technique introduced in
[4, 5] and we prove that it suffices to take only one centering step in order to
get a well-defined algorithm.

We introduce some notations used throughout the paper. Let z and s
be two n-dimensional vectors. Then, xs denotes the componentwise product

T
of the vectors x and s. Similarly, we define £ = |& 22 In where
) S 510 897 ) Sp, )

si Z0forall 1 <i<n. If z >0, then \/x is the vector obtained by taking
square roots of the components of x. Let e be the n-dimensional all-one
vector. Furthermore, diag(z) is a diagonal matrix, which contains on his main
diagonal the elements of x in the original order. Besides these, ||z|| denotes
the Euclidean norm, |||/~ the Chebyshev norm, ||z||; the 1-norm, and min(z)
the minimal component of z. Finally, if f(¢) > 0 and g(t) > 0 are real valued
functions, then f(t) = O(g(t)) means that there exists a positive constant -y
so that f(t) < vg(t).

The paper is organized in the following way. Firstly, we present the LO
problem. In the next section the feasible primal-dual algorithm and its com-
plexity analysis are revisited. Then, we introduce the perturbed problems
and the new infeasible primal-dual algorithm. The purpose of the next sec-
tions is to provide the complexity analysis of the algorithm and to prove its
polynomiality. Finally, the paper ends up with a conclusion.

2. THE LINEAR OPTIMIZATION PROBLEM

Let us consider the following primal problem

min ¢!z,

(P) Az = b,
x>0,
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where A € R"™*" rank(A) =m, b € R™ and ¢ € R™.
The dual of this problem is

max by,
(D) ATy +s=c,
s> 0.

In case of the feasible LO algorithms we assume that the interior-point condi-
tion (IPC) holds for the primal and dual problems, i.e., there exists (20,1, s%)
so that

Az’ =0, ¥ >0,

1PC
( ) ATy 150 = ¢, 59> 0.

Using the self-dual embedding technique we can always construct a LO prob-
lem in such a way that the IPC holds. So, the IPC can be assumed without loss

of generality. Furthermore, the self-dual embedding model yields 20 = s° = e.

Denote p° = T g,
n
The optimal solution of the primal-dual pair is characterized by the following

system of equations:
Axr = b, x>0,
(1) ATy+s = ¢ s> 0,
zs = 0.
The first and the second equation of system (1) are called feasibility condi-
tions. They serve for maintaining feasibility. The last equation is named

complementarity condition. Primal-dual interior-point methods replace the
complementarity condition with a parameterized equation. Hence we obtain:

Ar = b, z >0,
(2) Aly+s = ¢ s>0,

rs = pe,
where p > 0. If the IPC holds, then for a fixed y > 0 the system (2) has a
unique solution, called the p-center or analytic center (Sonnevend [17]). The
set of u-centers for p > 0 formes a well-behaved curve, called central path. As

 tends to zero, the central path converges to the optimal solutions of (P) and
(D).

3. FEASIBLE PRIMAL-DUAL ALGORITHM

In this section we present the new technique for finding search directions intro-
duced in [5]. Let RT = {z € R |z > 0} and ¢ : RT — R* be a continuously
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differentiable and invertible function. The system of equations, which defines
the central path (2) can be written in the following equivalent form:

Axr = b, x>0,

(3) Aly+s = ¢ 520,
go(xisi> = (1), forall1 <i<n.
w

Applying Newton’s method to (3) we can obtain new search directions. If
©(t) = /1, then we get the following system:

AAx = 0,

(4) ATAy+As = 0,
sAz+xAs = 2(\/pxs — xs).

We can give a proximity measure to the central path [5]:

xs

e— |22
I

The feasible primal-dual algorithm can be described as in Figure 1.

(5) o(ws,p) =

Feasible primal-dual algorithm [5]

Let € > 0 be the accuracy parameter, 0 < 6 < 1 the update parameter (default
0= ﬁ) and 0 < 7 < 1 the proximity parameter (default T = %) Assume

that for (x°,4°, s°) the IPC holds, and u° = @ Furthermore, suppose
that o(z%s%, u%) < 7.
begin
(z,y,5) = (a%,9°, 5°);
pi=ps
while z”s > ¢ do begin
= (1—=0)u;
calculate (Ax, Ay, As) from (4)
T :=1x+ Ax;
yi=y+Ay;
s:= s+ As;
end
end.

FIGURE 1. Feasible primal-dual algorithm
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The following lemmas (cf. [5]) are meant to prove the polynomiality of the
algorithm. Let x4 = x + Ax and sy = s + As be the vectors we get after a
full-Newton step.

Lemma 3.1 Let 0 = o(xs,u) < 1. Then x4 > 0 and sy > 0, so the
full-Newton step is strictly feasible.

Lemma 3.2 Let 0 =o(xs,pu) < 1. Then

2

o
O(TyS4, 1) S ——F—,
(@54, 1) 14+vV1-02

which means that the full-Newton step ensures local quadratic convergence of

the prorimity measure.
Lemma 3.3 Let 0 = o(xzs,p). Then

(@1) sy = p(n — o),

thus (x)Tsy < pn.
Lemma 3.4 Leto =o(xs,u) <1 and puy = (1—0)p, where 0 < 0 < 1. Then

n 02
U($+8+7u+)§1 P Ovnt :
0+ V001 -0

Furthermore, if o < 1,0 = ﬁ andn >4, then o(x4s4, put) <
Lemma 3.5 Suppose that (z°,5%) are strictly feasible, p° =
o299, 1% < 3.
Then, for every

1
5
(xO)T.SO
n
Let 2% and s* be the vectors obtained after k iterations.

O\T .0
k> Flog(aﬁ) S-‘
0 €

and

we get (z¥)Tsk <e.
Lemma 3.6 Assume that 2° = s
than

U =e. Then, Algorithm 1 demands no more

1,7
GOge

0

interior-point iterations.

Theorem 3.7 Suppose that 2° = s° = e. Using the default values for 6 and
T we get that Algorithm 1 requires at most

o (vie?)

interior-point iterations. The resulting vectors satisfy z7s < e.
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4. THE PERTURBED PROBLEMS

From now on we don’t assume that the initial points are feasible solutions of
the primal and dual problems, but we suppose that an optimal solution exists.
Let ¢ > 0 be given so that

(6) 17 + 5]l <€,

where Z and (g, 5) are optimal solutions of (P) and (D). Hence, the algorithm
will start with the following initial iterates:

(7) W=s"=¢e, y'=0, u=¢
Instead of the original problem, we consider the following perturbed problem,
which was studied by many researchers (see for example Ye [22] and Roos
[16]):
min (c —v(c— ATy? — )Tz,

(P,) Az =b—v(b— AzY),

z >0,
and its dual problem:

maz (b—v(b— Az%))Ty,

(D) ATy +s=c—v(c— ATy’ — &0),

s >0,
where 0 < v < 1. The following lemma holds.
Lemma 4.1 ( ¢f. [22], Theorem 5.13). The problems (P) and (D), are
feasible if and only if for each v satisfying 0 < v < 1 the perturbed problems
(P,) and (D, ) satisfy the (IPC).

The system of equations, which defines the central path of the perturbed
problems can be written in the following form:

b— Az = v(b— Az0), x>0,
(8) c—ATy—s = v(c— ATy’ — 5%, s >0,
rs = pe.

Let us consider the function ¢ defined in Section 3. Then the system (8) is
equivalent to

b— Ax = I/(b—Al‘O), x>0,
(9) c—ATy—s = v(e— ATy’ — 59, s> 0,

@ <xzsz> = (1), foralll <i<n.
1
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Now we apply Newton’s method for system (9). Assuming that o(t) = /%,
and x and (y,s) are strictly feasible solutions of (P,) and (D,), we obtain
system (4).

5 A NEwW PRIMAL-DUAL ALGORITHM

Let vy = (1 —0)v, where 0 < € < 1. Let us introduce the following notations:

W =b— A0 r0=c— ATy’ - O

Assuming that = and (y, s) are strictly feasible solutions of (P,) and (D,), we
define the (Afz, Afy, Afs) step in order to get feasible solutions of (P, ) and
(D, ). Thus, using ¢(t) = v/¢, we obtain the following system:

ANz = Qur),
(10) ATATy+ ATs = our?,
sA z +aATs = 2(/uxs — xs).
We introduce the following notations:
xs oAz vATs
v = ) dI = ) s = ’
1 x s
we obtain
(11) pv(dy + dg) = sA & + zATs
and
FoeAS
(12) dyd, = Alzdls
]
Using these notations we get the scaled form of system (10):
Ad, = H—Vrg,
7 rOv
(13) ATA y+d, = 6v CS ,
de +ds = po,

where p, = 2(e —v) and A = iAdiag (%) The proximity measure defined by

(5) can be written as follows:

o(v) = o(ws,p) =

Let ¢, = d, — ds. Then

ol _ o .
d, = Py ; QU.
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Multiplying the two equalities, we get

2 2
9y Dy
14 = = —d,ds.
(14) 1= 1
It follows that
lgll®  lpoll®
1 = —dds.

The algorithm is defined in Figure 2.

Infeasible primal-dual algorithm

Let € > 0 be the accuracy parameter and 0 < 0 < 1 the update parameter
(default 0 = 8%) We assume that the initial points are (x°,1°,s%), 20 > 0,
59 >0 and 2°s° = ple (default 2° = Ce, y° =0, s% = Ce, u® = (2, where
¢>0)
begin

(z,y,5) = (2%, 4°, s%);

po= 0 vi=1;

while mazx(z7s,||b — Az||, ||c — ATy — 5||) > ¢ do begin

(z,y,5) = (z,y,5) + (A z, Afy, Als);

= (1—=0)u;

v:=(1-0)v;

(#,0,5) = (29, 5) + (A, Ay, As);
end

FIGURE 2. Infeasible primal-dual algorithm

In the following sections we analyse the complexity of the algorithm.

6. ANALYSIS OF THE ALGORITHM

Let 2f = 24+ Afz and s/ = s+ A s be the vectors obtained after the feasibility
step. In the next lemma we give a condition, which guarantees the feasibility
of zf and s/. Let 0 < 6 < 1 and denote

1
w(v) = 54/ Ide]* + ]I,

zfsf xfsf
Uf = 3 U+ = ) by = (1 - 9)#
H K+
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Lemma 6.1 Let x > 0 be a feasible solution of (P,) and s > 0 a feasible
solution of (D), and o(v) = o(xs,u), which satisfies o(v)? + 2w(v)? < 1.
Then we have

(16) 2/ >0 and s >0,
thus ! and s/ are strictly feasible solutions of (P,,) and (D, ).

Proof. From the definition of ¥ and sf and system (10) we deduce that
we have to prove (16). For each 0 < o < 1 denote 2/ (a) = = + aAlz and
sf(a) = s+ aAls. Thus

af(a)s! (@) = zs + a(sAfx + zATs) + 2 ATz AT 5.
Using (11) and (12) we may write

1
(17) —zl(a)s! (@) = v* + av(d, + ds) + o2d,d,.
o)

By (14) we have

le(a)sf(a) = (1 - a)v?* + a(v® + vp,) + o (pg — qﬁ) :

H 4 4
Moreover, from p, = 2(e — v) we get
2
(18) v2+vpv:221—1;2:6—(6_@)2:6_%7
50
1 2 2
(19) :ﬁwwﬂw:41—m&+a(e—u_aﬁf—a?).
p

The inequality x7 (a)s? (o) > 0 holds if

2 2
H(1 —a)%—i—a% <1.

o0

Using (15) we obtain

2 2 2 2
Dy 4y HvaOO HQvHOO
—a)= < (1 - <
‘(1 a)4+a4 OO_(l a) 4 +a 1S
2 2
Moreover,
1
(20)  —didy < [dFdy| < dall Idsll < 5 (el + 1ds”) = 20(v)*

Using this inequality we may write

o(v)? — adld, < o(v)? + 2w(v)? < 1,
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thus we obtain that for each 0 < o < 1 the x/(a)s/(a) > 0 inequality holds.
Therefore, the linear functions of o, xf () and s/ () do not change sign on
the interval [0,1]. Consequently, x/(0) = 2 > 0 and s/(0) = s > 0 yield
f(1) =2/ >0 and s7(1) = s/ > 0. O
In the following lemmas we analyse how far are the vectors obtained after
the feasibility step from the next points of the central path of the perturbed
problems.

Lemma 6.2 Let z > 0 be a feasible solution of (P,) and s > 0 a feasible
solution of (D), and o(v) = o(xs, u) such that o(v)? + 2w(v)? < 1. Then

o(v") = o(als! Oy +o(v)? + 2w(v)?
(Jr)* ( 7M+)§ 1_9+\/(1_9)(1_U(U)2_2w(v)2).

Proof. From Lemma 6.1 we get xf > 0 and sT > 0. Using (18) and the
last equation of (13), from (17) we obtain

(21) ;mf(a)sf(oz) = (1—a)w? + a2v —v?) + a®dd,.

Substituting o = 1 into (21) and using (14) we get

1 p; h
;a:fsf = (vf)2 =20 —v?+dpds = e—(e—v)? +dyds = e—zv—i—dxds = e—Z”.
From this we obtain
¢
(22) e—(v/)2 =2,
4
Using o(v") = He s ‘ we get
1 1 (1—0)e— (vf)?
o(vt) = —— \/1—06—fo: H
™) \/mH V1=0| V1—0e+ovf
From (22) it follows that
s 1 —fe+ %
o(v") =
V1=10||V1—0e+vf

and

2 2 2
minoty 2 \ft - 1l 5\ fy TR fy Tl

Using W = o(v)?, we get from (15)

HQvH2 _ 2 T
(23) 4 - O-(U) da: d87
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and hence

(24) min(v') >4/1 - |q1||2 = \/1 —o(v)? 4 dlds.

Using (23), (24) and (20) we obtain

2 qg
(%) 1 —fe + % H—9€+I
o\v =
VI=0||[VI—fe+v/|| = V1-0(1—-0+/1—0(v)2+dLds)

Ov/n + o(v)? — dld,
1—0++/(1-0)(1—0o(v)?+dldy)
Ov/n + o(v)? + 2w(v)?
1—0+ /(1 -0)1—0()?-2w)?)
This proves the lemma. O
As a consequence we get that Lemma 7 of [2] holds under different assumptions.
The next lemma gives an upper bound for w(v). In order to accomplish this,
we introduce the following notations as in [16]. Let
L={¢cR": A =0}
be the null space of the matrix A and
£h = {ATy y e R™)
the row space of A. Note that LLLY L+ LY =R"and LN LY = {0}. The
{5 eR™: A¢ = 01/7"2} affine space is identical with the space d; + £. We have
ds € Ovvs™r0 + £ hence d, + £ and d, 4+ £+ meet in a unique point, which
is denoted by ¢. The following two lemmas can be proved as in [16]. They
determine upper bounds for w(v) and ||g/|.

Lemma 6.3 (cf. Roos [16], Lemma 4.6) If {q} = (d, + £) N (ds + L),
then

20(v) < \/llal + (lgll + 20(v))”.

Lemma 6.4 (cf. Roos [16], Lemma 4.7) The inequality

S

Vilal < oucyfer (£ 4 %)

X

holds.
In the next lemma we give lower and upper bounds for the components of %

Lemma 6.5 Let o(zs,u) <1 <1. Then
(1—ﬁ)z< isi < (l—i-\ﬁ)Q, foralll <i<n.
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Proof. From o(v) < T <1 we obtain ||v —e| < 7. Thus,
n
(vi—1)2§2(vi—1)2 <7, foralll <i<n,
=1

and this yields
1— VT <v <1+4T

This proves the lemma. O
Lemma 6.6 One has

(54 2) < gV

Proof. We know that

2, 2

T 8 T+ S; )

S =2=2_t foralll<i<n.
Si T TS

From Lemma 6.5 we get x;s; > p (1 — ﬁ)Q, thus

Using this we obtain

2, .2
. A 1
xz+sz< 2(1‘?—!—8?), for alll <i<n,

Tisi  p(l—/7)

hence
1
T (242) < ——— (Il +IsI).
s v/ p(l-7)

and this implies the lemma. Il

Lemma 6.7 If x and s are strictly feasible solutions of (P,) and (D, ) and
o(xs,u) < 7, then the following inequality holds:

2]+ I8 < ¢n (2 + 2v7 + 7).

Proof. Using that T and (§, 8) are optimal solutions of the original primal-
dual pair, from (6) we get the following system:
Az = b, 0<z < (e,
(25) ATg+5 = ¢ 0<5< e,

s = 0.
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Let y be the vector such that x and (y, s) are the feasible solutions of (P,) and
(Dy). Then, using (7) we may write

Az =b—v(b— Ace), x>0,

26
(26) ATy +5s=c—v(c—e), s> 0.

We follow the method introduced in [16] using the characteristics of the search
direction specified by us. However, our approach differs from the one proposed
in [16] in the sense that we don’t assume that x and (y, s) are perfectly centered.
Hence, we have

Az — Az = v(Az — Ale), x>0,

27
27 ATg+5-ATy—s=v(ATg+5-Ce), s>0.
Therefore

A(Z—x—vZ+ve) =0, x>0,
(28)

AT (j—y—vg)=s—5+v5—v(e, s> 0.
Since the null space and the row space of a matrix are orthogonal we get
(z — 2 —vE +vie)! (s—5+vs—vie) = 0.
Let
a:=(1-v)z+vie, d:=(1-v)5+vie.
Then (a — z)T(d — s) = 0, which implies
ald+ats=a"s+d .
From Lemma 6.5 we get z;s; < (1 + ﬁ)2, and this yields
2ls < un (1 + \E)Q
5=0,74+5<Ceand p=vu’ =v¢?. Thus, we may write
ald+2"s = (1—v)z+v¢e)' (1 —v)5+uvCe)+2Ts
= v(1—-v)(@+5)TCe+12Cn+2Ts
< v(l- y)(Ce)TCe +12C%n + un (1 + ﬁ)z
= v(1-v)Cn+v*Cn+pun (1+ \ﬁ)z
= vCn+ un (1 + \E)Q
(29) = vCn(2+ 27+ 7).
Using a > vCe and d > v e it follows that
(30) aTs+dTx > vee (@ + 5) = vz, + |Isl)).

In addition, z*
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Moreover,

T T T T
ats+d'x a'd+axs
lally +llslly < =7 = == 7 < (n@+2v7 +7).

Since
Il + 1sl1? < (e, + lsll,)? < ¢2n2(2 + 247 + 72,

it follows that \/ ||z||> + ||s|* < ¢n (2 + 2/T + 7). This proves the lemma. O

In the next lemma we give an upper bound for ||¢||, which depends only
on #, n and .

Lemma 6.8 One has
24+ 2\/T+T

1—7
Proof. From Lemma 6.7, Lemma 6.6 and \/u = \/v¢ we get
T (E—I-f) - (m2+2y7+7) n (2+2ﬁ+7).

S x

lgll < én

VEL=vT) Vv (1=7)

From the previous inequality and Lemma 6.4 we obtain

Vil < buyfer (24 2) < SERERTET)

Since \/lt = /v, the proof of the lemma is complete. O
Let 2f and s/ be strictly feasible solutions of (P,) and (D,). Assuming that
the value of uy does not change, the vectors x4 and sy can be determined
by a full-Newton step at =/ and s/. Suppose that o+ = o(24 s, 1y ) and we
want to show that the algorithm is well defined. We have to specify the values
of # and 7 such that after a main iteration the inequality o™ < 7 holds.

7. POLYNOMIALITY OF THE ALGORITHM

Now we analyse the consequences of the previous lemmas when 7 = 1—16 and
_ 1

0 =5 1 1 1

Corollary 7.1 Ifo(v) < 5 and 0 = g, then w(v) < 55

Proof. From Lemma 6.3 and Lemma 6.8 it follows that
do()? < lall? + (lgll + 20(v))?

B 2 2
an + an+27— .
1— 71 1—1
1

Using T = 1= and On = 3 we get 4w(v)? < 3, which implies w(v) < ﬁ O

Corollary 7.2 Ifo(v) < 1—16 and 0 = =, then xf and sT are strictly feasible.

8n’
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Proof. Using Lemma 6.1 and Corollary 7.1 we may write
)+ 2(0)? < — + 1 <1
162 4 ’

so xf >0 and s¥ > 0, thus 7 and s/ are strictly feasible. Il
Corollary 7.3 We can define an upper bound for o(vt). The following
inequality holds:

=

olvt) <
Proof. Using Lemma 6.2 we get
Y < 0v/n + o(v)? + 2w(v)?
1-0++/(1-0)(1-0(v)?—2w()?)
Ov/n + 7% + 2w(v)?
1—04++/(1-0)(1—72—2w)?)
From 7 = 7= and § = g-, using n > 1, we obtain o(v") < 1. O
The following corollary defines an upper bound for the proximity measure.
Corollary 7.4 Let x and sy be the vectors obtained by a full-Newton step
at &l and /. Then o = o (x4 54, puy) < 1.
Proof. We use Lemma 3.2 for (P,) and (D, ), when the initial points are

zf and st. g
We call (z,y, s) an e-solution if the following inequality holds

o(v

maz(zTs,||b— Az, |c — ATy — s||) < e
Corollary 7.5 The algorithm requires at most
maz{n¢?, [[rp]], [[rell}

€

8nlog

iterations.
Proof. Since p and v are multiplied by 1 —6 at each iteration, we can prove

that after at most

1maz{nc?, S]], 721}

0 €
inner iterations the algorithm finds an e-solution. The proof is similar to the
one of Lemma 3.6. Using 6 = sin we obtain the upper bound given in the
corollary. O
Since every main iteration contains two inner iterations, we get the following
theorem.

Theorem 7.6 If (P) and (D) are feasible and ¢ > 0 is defined such that
|z + 5|l < ¢, where T and (y,S) are the optimal solutions of (P) and (D),
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then after at most
maz{n¢?,||r)|l, |2/}

€

16nlog

interior-point iterations the algorithm finds an e-solution of (P) and (D).

8. NUMERICAL EXPERIMENT

In order to compare the efficiency of infeasible interior-point algorithms
with different number of centering steps we have implemented in the C++
programming language a short-step ITPM in the following way. We have used
Mehrotra’s heuristic [12] followed by a few standard primal-dual steps to de-
fine the starting points z°,4° and s°. In each major iteration the algorithm
performs a feasibility step using (10) and one or more centering steps using (4).
We calculate the maximum step sizes in order to maintain the nonnegativity
of the variables x and s, and we reduce these step sizes with a factor p, where
0 < p < 1. As in the case of the algorithm in Figure 2, after the feasibility
step we reduce the value of y and v by a factor 1 — 6, where 0 < 6 < 1.

The algorithm of Roos [16] performs at most three centering steps in each
major iteration. We have solved the problem afiro, given in the standard MPS
form in the Netlib test collection, using the following parameters: ¢ = 0.0001,
0 = 0.5 and p = 0.9999. The number of major iterations was the same in
the case of one centering step and three centering steps. Thus, the algorithm
performed 15 major iterations, and a total number of 30 interior-point itera-
tions for one centering step, and 60 iterations for three centering steps. In the
algorithm proposed by Roos in each major iteration the centering steps are
performed until the proximity measure becomes smaller than the parameter
7. Taking 7 = 0.25, the first main iteration of the algorithm performed three
centering steps, followed by 4 major iterations with two centering steps and
10 iterations with one centering step. This yields a total number of 36 inner
iterations.

9. CONCLUSION

We have defined a full-Newton step infeasible interior-point algorithm with
new search directions. We have applied the square root function for the cen-
tering equations and we have used Newton’s method in order to get the new
search directions. We have proved that the algorithm finds an e-solution in
polynomial time. We have shown that in a major iteration it is enough to take
only one centering step in order to prove that the algorithm is well defined.
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