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Abstract In this paper, we present a primal-dual interior-point algorithm for convex quadratic programming problem
based on a new parametric kernel function with a hyperbolic-logarithmic barrier term. Using the proposed kernel function
we show some basic properties that are essential to study the complexity analysis of the correspondent algorithm which we
find coincides with the best know iteration bounds for the large-update method, namely, O (\/ﬁ log nlog g) by a special
choice of the parameter p > 1.
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1. Introduction

In 1984, N. Karmarkar [1] was proposed a very effective technique for solving the linear programming problems
is called the interior-point methods. This algorithm was essentially different from all the method before by the fact
that, in the latter, one moves along the boundary of the realizable domain, whereas for the Karmarkar method,
one progresses while remaining strictly inside the realizable domain. In that period, studies have been launched
and went in depth on this subject such that we record more than three thousand publications in a few years and
the most important result is the most widely used in practice called the primal-dual methods which are efficient
and can easily be extended to other types of problems (quadratic problems, convex problems, ...). In 1997, Roos
et al [2] was introduced the primal-dual /PMs which have based on logarithmic barrier function. In 2004, Bai et
al [3] was developed some analytic tools for the analysis complexity of primal-dual /PMs based on a new class of
so-called the kernel functions where from this study we obtained the best known complexity results for small- and
large-update methods, namely, O(y/nlog 2) and O (y/nlognlog 2), respectively.

Recently, all the articles developed by the researchers follows the approach used in [3,4,5,6,7] to solve many
problems based on various kernel functions, we can mention among them. In [8], Zhang proposed an algorithm for
convex quadratic semidefinite optimization based on a new kernel function. In [9,10], Peyghami et al proposed two
new kernel function for linear optimization and convex quadratic semidefinite optimization problems, respectively.
In [11], Achache study the complexity analysis of an interior point algorithm for the semidefinite optimization
based on a new kernel function with a double barrier term. In [12], Djeffal et al proposed a new kernel function for
primal-dual IPMs for linear complementarity problem. In [11], Achache et al generalized the study for semidefinite
linear complementarity problem based on a new kernel function with a double barrier term. In [13], EI Ghami et al
introduced the first kernel function with a trigonometric barrier term for linear optimization. Then, in [14] Bouafia

*Correspondence to: El Amir Djeffal (Email: l.djeffal @univ-batna2.dz).

ISSN 2310-5070 (online) ISSN 2311-004X (print)
Copyright © 2024 International Academic Press



154 COMPLEXITY ANALYSIS OF AN INTERIOR-POINT ALGORITHM FOR CQP

et al proposed a new kernel function with a trigonometric barrier term for linear programming problems. Most of

these algorithms yields the best well-known complexity iteration bounds with the special choice of its parameters.
Our objective in this work is present a primal-dual interior-point algorithm for convex quadratic programming

problem based on a new parametric kernel function with an hiperbolic— logarithmic barrier term of the form

D -1\ _ S p
dn(t) =12 — 1 +]% (cosh (t ) cosh”(1) —log(tp)> M

atp

where a = tanh(1) cosh”(1) and p > 4.

The paper is organized as follows. In Section 2, we presenting the convex quadratic programming and recall some
basic concepts for central-path, search directions, the proximity functions and the generic algorithm. In Section 3,
we investigate some properties of the new kernel function (1) for primal-dual interior point methods. Then, we
present the complexity results for our algorithm which coincide with the best know iteration bounds for small- and
large-update methods. Finally, we summarize the work with some conclusions and remarks.

Among the most important notations used in this paper are shown as follows. R", R?} and R’} , denote the set
of n-dimensional real space, nonnegative space and positive space, respectively. For z, s € R", xs and 27 s denote
the componentwise Hadamard product and the euclidean scalar product of two vectors = and s, respectively. We
denote by [|z|| the 2-norm of x. For any f,g:R", — R’ for some positive constants c;,cz and c3 we have

F(2) = O(g(x)) and f(x) = ©(g(x)) if f(x) < c19(x) and ca9(x) < f(z) < cag(a), respectively.

2. Preliminaries

In this section, first we present the statement of the problem. Then, we will discuss about the central-path for convex
quadratic programming, the new search directions and the proximity functions. Finally, we state the algorithm
generic for primal-dual IPMs.

We consider the convex quadratic programming (CQP) problem in the standard format as follows

1
min {ch + §xTQx cAx =b,x > 0} (%)

where () € R™*" is a given positive semidefinite matrix, A € R™*"™ is a given matrix, c € R",z € R"and b € R™.
The dual problem of (P) is given by

max{bTy;xTQx:ATy+5Qxc,SZO} D)

where s € R™ and y € R™.
Throughout this paper we suppose that (P) and (D) satisfy the following conditions

Assum 1
Interior-point-condition (IPC), i.e., there exist a point (g, Yo, So) such that

{Axg = b, ATyo + so — Qo = ¢, 29 > 0,509 > 0} 2

Assum 2
rank(A) = m < n, i.e., the matrix A has full row rank.

It is well know that the Karush-Kuhn-Tucker (KKT) conditions for (P) and (D) is given by the following system

Axr=0b, >0
ATy+s—Qr=c, s>0 3)
zs =0
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R. CHALEKH AND E.A. DJEFFAL 155

The main idea of primal-dual interior-point methods (/PMs) is to replace the complementary condition define in
the system (3) by the parameterized equation zs = pe. Hence, we obtain the following system

Ar=b, >0

ATy+s—Qr=c, s5>0 4)
TS = ue
where p >0 and e = (1,...,1)T is the all-one vector. It is well-know that under our assumptions there exists

a unique solution denoted by (z(u),y(p),s(p)) for each p > 0 where (i) is called the p-center of (P) and
(y(w), s(p)) called the p-center of (D). Then, the limit of p-centres when o goes to zero exists and converges
to 2 and (y, s) which are the solutions of (P) and (D), respectively. The set of p-centers is called the central path of
(P) and (D).

Due to Roos et al in [2] we can simplify the theoretical contributions by assume that o =1 and zp = sg = e
this means that the /PC can be assumed without loss of generality.

Now, to get the new feasible iterates we apply Newton’s method in (4) we obtain the Newton’s direction. Due to
Assumption 2, then (Ax, Ay, As) is the unique solution of the following linear system

AAx =0
ATAy +As —QAz =0 (5)
SAx + zAs = e — xs

At this stage, to simplify the analysis we introduce the scaling directions (d,,ds) and the scaled vector v as

follows
vAx vAs s

d, = , ds= and v=,/—. (6)
x s I
Hence, by using the notation (6), we can write the system (5) as the following equivalent system

Ad, =0
A" Ay+d, —Qdy =0 ©)
dy +ds =v 1 —w

where A = AV=1X,Q = S"'VQV~IX,V = diag(v), X = diag(z) and S = diag(s).
By taking a step size o (which defined by some line search rules) along the search direction, we construct a new
iterates (x4, Y+, s+ ) according to

Ty =z +alAzr, yr=y+aly, si=s+als. 8)

This process is repeated until we find iterates (z,y, s) that are close enough to (x(u), y(r), s(x)) and p is small
enough, we say that we have found an optimal solution of (P) and (D). One easily checks that the right-hand side
of last equation in (7) equals the negative gradien of the logarithmic barrier function ¥;(v) : R" , — R which

given by n n w2 — 1

Uz, s5p) = Vi(v) = ;M(Uz‘) = Zl ( R 10%%‘) ©))
where v;(t) is called the kernel function of the classical logarithmic barrier function ¥;(v). Hence, we obtain the
following system

Ad, =0
A'Ay+d, —Qd, =0 (10)
dy +ds = =V (v)

So that the logarithmic barrier function ¥;(v) consider as a proximity function to measure the distance between
any iteration and the yi-center, in addition to proximity measure §(v) : R} |, — R which defined as follows

1 1
8,5 1) = 8(v) = S llds + di]| = 59 W,(0)] an
Since d, and d are orthogonal, due to (10) we get
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dy =ds =0V (v)=0v=ecs U(v)=0

this means the desired result (x, s) = (z(p), s(1)).
In this paper, our goal is present the following generic algorithm to solve COP which based on a new hiperbolic-
logarithmic kernel function ¢y, (v) befined by (1) instaed of the logarithmic kernel function 1;(v) defined in (9).

INPUT :
A proximity function ¥y (v); an accuracy parameter £ > 0;
a threshold parameter 7 > 1; a fixed barrier update parameter
0 < 6 < 1; initial point (xg, Yo, so) and the parameter po > 0.

ITERATION :
BEGIN
TS
T =205Y = Yo5 S = S05 4 = M0V = ;

WHILE (ny > €) DO
BEGIN

updateof pandv: pu= (1 —0)u;v =

v
1-6
WHILE (¥},(v) > 7) DO
BEGIN
solve (7) via (5) to find search directions;
determine a step size o > 0;
(Ia Y, 5) = (l’, Y, 5) + OZ(AQC, Aya AS),
xs
v=,/—.
1
END.

END.
END.

Figure 1. GENERIC INTERIOR-POINT ALGORITHM FOR CQP.

From all the previous explanation, it is clear that the above algorithm works as follows. It starts with the
parameters € > 0, 7 < 1, 0 < < 1 (should be chosen in such a way that the number of iterations required by the
algorithm is as small as possible), the parameter p > 0, an initial point (z, y, s) and the scaled vector v. Therefore,
in each outer iteration we apdate the values of x and v by the factor 1 — 6 then if the condition ¥ (v) > 7 is met
we enter the inner iteration that aims to find the search directions (Ax, Ay, As) using the two systems (5) and (7),
compute the step size o and we apply (8) to get new iterates. This process is repeated until we get 4 is small enough
(i.e., nu < €) and v satisfy Uy, (v) < 7, say we have found an optimal solution of CQP.

3. The new kernel function and its properties

In this section, we investigate some basic properties of the new kernel function with a new hiperbolic—logarithmic
barrier term (1) which using in the complexity analysis of our algorithm. First, we recall the following definition.

Definition 1
¥(t) : Ry4 — Ry is a kernel function if 1) is twice differentiable and satisfies the following conditions

W(1) =¢'(1) = 0.

Y (t) >0, Vit>0.

lim ¢(t) = lim ¥(t) = +oo.
t—0+ t—+o00
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And we give the first three derivatives of (1) with respect to ¢ as follows.

B (tanh (1) — 1) cosh? (1) + cosh? (¢~1) _ tanh (t=1) cosh? (t71)

Yp(t) = 2t prTs) a2 (12)
" +1 tanh (1) — 1) cosh? (1) + cosh? (¢t~ ! 2tanh (t~1) cosh? (¢!
S = 24 @ ><< (1) — 1) cosh” (1) (t7) |, 2tanh (1) cosh” (1)
a tpt+2 tp+3
ptanh? (t_l) cosh? (t_l) + cosh?~2 (t‘l) 3
* atpts ' (13)
" (p+2) (tanh (1) — 1) cosh? (1) + cosh? (t71
Py (8) = —<a (p+1) i3 ( )—i-
3tanh (t71) cosh? (t71) 3(ptanh® (t71) cosh” (t71) + cosh? > (+71))
tp+4 T tp+5
p? tanh® (t71) cosh? (t71) + (3p + 2) tanh (¢ 1) cosh?~?2 (t1)
+ , . (14)
atp+6
To facilitate the study, we use the following notations.
f(t) = (tanh (1) — 1) cosh” (1) + cosh” (t71)
g(t) = tanh (t~') cosh” (t7!) (15)
h(t) = ptanh® (t71) cosh? (t71) + cosh?™? (¢
q(t) = p*tanh® (t71) cosh? (t71) + (3p + 2) tanh (¢71) cosh” > (¢71)
Lemma 1
For all p > 4 and ¢ > 0, we have the following properties
cosh (t7') >0 and 0<tanh(t7') <1. (16)
F()>0, g(t)>0, h(t)>0 and q(t)> 0. a7
tanh (t_l) 1
P (41 _
cosh? (t71) ( e (at)P) >0, 0<t<l. (18)

Proof
(16) is true since for all ¢ > 0 the two functions tanh (¢71), cosh (¢7!) are decreasing in ]0, +oo[ and

lim cosh (') =1>0, lim tanh (') =1and lim tanh (t~') = 0.
t—0t t—+oo

t——+oo

From (15) and (16), we note that the four function f, g, h and ¢ are decreasing in |0, +oo[ because for all ¢ > 0
we have

’

@)= _t% tanh (£71) cosh? (¢71) < 0

g (1) =~ 75 (cosh® 2 (171) + ptani? (1) cosh? (171)) < 0

%2 ((3p —2) tanh (t71) cosh? 2 (t= 1) +p? tanh® (t71) cosh? (t71)) <0
q(t) = —%2 ((3p+2) cosh?™* (t™1) + p(6p +2) tanh? (t1) cosh? ™2 (t1)
+p3 tanh? (t’l) cosh? (t’l)) <0

W (1) = -
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with lim f(t) =a+ 1 — cosh?(1) > 0, . 1121 g(t)=0, lim h(t)=1>0and lim q¢(¢t) = 0. Then, we obtain
—+o00

t——+o0o t——+oo

the désited result (17).

and we calculate

To prove (18), we put a(t) = cosh? (¢t~1)

tanh (171) 1 )

atrt2 (at)?
, ~ 1 tanh (t71) 1\ [ (p+2)tanh (t71)
a (t) = pcosh? (t 1) (aPtP‘H + aripie — cosh” (t 1) ( atP+3
ptanh? (t‘l) + cosh™? (t_l)
+ atpt4
2 (1—1 -1y _ -2 (41
< ot (1)) (2(tanh (t71) + tanh (t71) — 1) + cosh ™2 (¢ )) <0
artrt?

where the two inequalities follows from the fact that0 < t < 1,a > 0,p > 4, (17) and tanh® (¢~1) + tanh (t71) >

1. Hence, we conclude that the function «(¢) is decreasing in ]0, 1] and thn% at)y=1-a"?>0.
—

O

By using (1), (12), (13), (15) and (17), it is easy to verify the three conditions of Definition 1 and conclude that
the function defined by (1) is a kernel function. From the second condition it is clear that 1y, () is coercive and has

the barrier property. Moreover, (13) and (17) imply that for all £ > 0 we have
Yn(t) =2 >0,

Now, we are ready to present the essential properties of (1).
Lemma 2

Forall p > 4 and t > 0, ¢y, (t) check the following

¥y, (t) is exponentially convex.
1, (t) is monotonically decreasing.
ty (t) — by, (1) >0, &> 1.

"

20 (1) — v, () () >0, t<l1.

Proof

19)

(20)
2y
(22)
(23)

For (20), we know that by Lemma 2.1.2 in [15] it is sufficient to prove that ty), (t) 4 1, (£) > 0, so by using (12)

and (13) we get

~ , pf(t)  (2p+1)g(t)  h(D)
(1) + (1) = 4t + S0 + S 2y >0, V>0,

From (15), (17), the positivity of ¢ and p, we obtain w;;/ (t) < 0. Thus, the desired result (21).
The two last inequalities holds due to (12), (13) and (14).

(p+2)f(t) 2p+3)gt) | h)
atrtl atrt2 atrt3

ty (1) — Pp(t) = >0, forallt>1

and
250" — iy () = 8+ (pry 1) (ZEITE 2O+ 200
pf2(t) | 4Apf(t)g(t) | (5p+2)g*(t) 2q(t)
a’t2r+4 a’t2p+5 a’t2p+6 atp+o
Ap+ 6)h(t)  (p—2)F(D)gt) | 2h2(t) — g(t)g (1)
a p+4 a2 2p+6 a2t2p+8
5p°L 2)g(t)h(t) — 41 (1)
a212p 7

L

>0, forallt<1.
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Which completes the proof. O

Therefore, from the above lemma we conclude that our kernel function v, (t) is an eligible kernel function.

Lemma 3
For all p > 4, the kernel function vy, (¢) hold the following result

1/ 2
t-1°< w <5 (v®) . >0 @4)
n(t) < ”p2+ “t-1)% t> 1. 25)
2 P p—2 1
Withsz—i—tanh (1) cosh (1)’ L:5+cosh ( )
a a
Proof
For (24). From the first condition of Definition 1 and (19), we get
tog
Yp(t) = / / Yy, (2)dzdg, Vit > 0. (26)
1 J1

Using (26), we obtain

//wh dzd§>//2dzd§ (t—1)% Vt>0

0= [ [ i < ;/1 U (€)5(2) dz g

1 1" ’ 1 ’ 2
= 5/ ov© e = 1 ()
For (25), using Taylor’s theorem, (21) and (13) for some £, 1 < £ <t we get

and

A\

11

) = )Y~ 1) + 5y (D - 12+ 207 ©)(E - 1)
< U1y
2 p 1, P—2
_ 1<<3+ tanh (1)acosh (1)>p+5+ co&ha (1)) (t— 1),

2

cosh?~2(1)

tanh?(1) cosh?(1)
a

to completes the proof we put k = 3 + andt =5+ O

Let v(s) : [0,400[— [1,+00] be the inverse function of v, (¢t) for all ¢ > 1 and p(s) : [0, +00[—]0, 1] be the
inverse function of —iw;(t) for all ¢ €]0, 1]. Then, we have the following lemma.

Lemma 4
For p > 4, we have

2s

1 anm v(s) <1+ +4/s. @27
cosh (t 1) 1
> < (25 +2)7 (28)

Proof
For (27), let ¥ (t) = s,t > 1i.e., t = v(s),s > 0. By using the left part of the inequality (24), we have
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s =1p(t) > (t — 1)? this implies that t = v(s) <1+ /s
and from (25), we get

Kp -+t . 2s

=1p(t) < t—1)2th lies that t = >1 .
s=Yp(t) < ( )? this implies tha v(s) > 1+ e

1,
For (28), let s = —§¢h (t) for 0 < ¢t < 1. Due to the definition of p and (12), we get

/ 1 f@) g
=t e “’b(%‘mwa‘mwﬂ
o ail(sz — 2542 af;gi)l <2541 (29)
(cosh (t1)>p

e [0 ) <os42 (30)

at

) —1
P Coshag)<(2s+2)i 31)

where in the third equivalence the inequality holds since ¢ < 1 and (17). Then, we use (18) to obtain the desired
result. [

In the following lemma, we give a relationship between (11) and ¥y, (v).

Lemma 5
Let §(v) be defined as in (11). Then we have

0(v) > /Tp(v).

Proof
Due to (9), (11) and (24) we have

V) =Y vno) < Zi(whvl) = VT = 52()

this implie the desired result. - O

Now, we present the theorem which gives an estimate of the effect of a u-update on the value of ¥ (v).

Theorem 1
(Theorem 3.2, [3]) Let y(s) : [0, +00[— [1, +oo] be the inverse function of ¢ (¢) defined in (1) for all ¢ > 1. Then
we have for any positive vector v and any 8 > 1 that

@u%)gnw<6v<@g”>>. (32)

In the following lemma we compute two upper bounds for the effect of a -update on the value of ¥y, (v).

Lemma 6 v
Let0<f<landvy = Nier If Uy, (v) < 7, then
Kp+t
(o) £ g (VA V)" (33)
27 +nb + 2\/nt1
Un(vs) € ———F (34)
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Proof

Wy, (v)
For (33), since L >1and M > 1, we have M > 1. Using Theorem 1 with 8 =
o 0\ a )7 Vg - e -

Uy (v) < 7, (25) and the second inequality in (27), we obtain

Wi (vy) < iy, (\/11_797<‘1’2(v)>) . n:‘ip;‘L

i

IA
3
ok

+

~

N N 7

—
I
| 3

|

—_

2
< Kp—i—L 1+ %* 170
- 2 1-6
2
kp+o [ O0+/F
- 2 1-0
Kp+t 2
= 0
2(179)( Vi +/7)
0
where the last inequality holds because 1 — /1 -0 = ——— < 6.
auattly 1 1+vi-0
For (34), by Theorem 1 with 3 = , (27) and the fact ¢, (t) < t?> — 1 forall t € [1, +00[, we get

s s (i (7)) = (0 () )
= 1ﬁ9<7(m%w)+6;1>
179 (H qlhn(v)> +0-1

27 +nb + 2v/nT
1-6

IN

this completes the proof.

We denote for all p > 4

Thy = g (VR + V)

2(1 - 0)
~ 27 +nb + 2/nt
Vo = ——5

where ¥;,, and v he an upper bounds of ¥, (v) for small-update and large-update, respectively.

Remark 1

161

(35)

(36)

For small-update methods with 7 = O(1) and § = ©(—-), we have ¥}, = O(p) and for large-update methods with

n

7=0(n) and 6 = O(1), we have U},, = O(n).

3.1. Complexity analysis

In this subsection, we compute the iteration bounds for small- and large-update methods based on our kernel
function (1). It must first compute a default step size « and express the decrease of the proximity function during

Stat., Optim. Inf. Comput. Vol. 12, January 2024



162 COMPLEXITY ANALYSIS OF AN INTERIOR-POINT ALGORITHM FOR CQP

an inner iteration. It is well know that during an inner iteration the value of y is fixed and after each step of the
algorithm we obtain a new iterates (z,y4, s+ ), then by using (6) and (8) we get

A dy
x+:x+an:x<e+ax) :x<e+a> zg(v—l—adz)

x v v

A ds
s+:s+aAs:s<e+aS) :s<e+a> :f(v—i—ads)

s v v

thus we have

v = |22 = T ad )+ ady) 7

from (20) and (37) it is clear that

U(s) = (V0T ad)(o+ad,))

< 5 (Uh(v+ ady) + Uh(v + ady)) .
For a > 0, we define
fla) = Wn(vy) = Wu(v) (38)
fila) = %(\Ifh(wradx) + Uy (v+ ady)) — Up(v). (39)

taking the two successive derivatives of fl () with respect to «, we have

( (03 + ady, )ds, + U (v; + adsi)d&) (40)
and
( (i + ady, )d2, + vy (v; + ad, )dii). 1)
Therefore
fla) < file),  f(0)=f1(0)=0

and by using the second equation in (10) and (11), we have
/ 1 1
[1(0) = 5 (V8L(V), (do + ds)) = =5 [VER ()] = —20(0)”. (42)

We denote
Umin = min v;, 0=4w) and Uy = Up(v).
i€{l,...,n}
For the rest of this paper, we assume that ¥, > 7 > 1. Using Lemma 5 we get § > /7 > 1. So that before
presenting our results we will remind four lemmas that we will use (for proof, it is possible to resort to [3]).

Lemma 7
(Lemma 4.1, [3]) Let f1(«) be defined as in (39) and § as in (11). Then

F1 (@) < 26, (Vmin — 206) . (43)

Lemma 8
(Lemma 4.2, [3]) If « satisfies the inequality

_1/);L(Umin - 2046) + w;L(Umin) < 267 (44)

then
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fila) <0

Lemma 9

163

]. !
(Lemma 4.3, [3]) Let p(s) : [0, +00[—]0, 1] denote the inverse function of —iwh(t). The largest step size « that

satisfies (44) is given by
p(0) — p(26)

Q= .

20

Lemma 10
(Lemma 4.4, [3]) Let @ be as defined in Lemma 9. Then

_
¥y, (p(20))

[

Lemma 11
Let p and @ be as defined in Lemma 9 and Lemma 10, respectively. Then

1
a > p=>4

2+ 4aPt3(p+ 1)(46 +2)F

where @ is the largest step size of the worst case associated with vy, (t).

Proof
For (46), according to (13) with ¢t = p(24) €]0, 1], then we have

p+1 (f(p(25)) 2g<p<26>>> | hlp(22)
o \p0)2 T p2o)r ) T ap(2oyt

< 94 PHDU(29) +2(p(20))) + h(p(29))
ap(20)P+

Un(p(20)) = 2+

due to (15) and (16), we obtain

f(p(26)) = a+ cosh? (p™(26)) — cosh?(1) < cosh? (p~*(26))
9(p(26)) = tanh (p~*(20)) cosh” (p~1(26)) < cosh? (p~1(26))

h(p(26)) = ptanh® (p~"(20)) cosh? (p~*(20)) + cosh? ™2 (p~"(20))
< (p+1)cosh” (p~'(20)) .
From (47) and (28) we have
p+4
" 4(p+1) [ cosh (p~1(29))
<
< 24+4aP3(p+1)(46+2)F
and by using Lemma 10 we get
_ 1 1
a >

17 Z +4
Un(p(20)) 24 dart3(p+ 1) (46 + 1)F

this proves the lemma.
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For our algorithm we define the default step size a* with a* < @ as follows

1
24 4art3(p+ 1)(40 + 2)

O[*

(48)

p+4
P

Now, we express the decrease of the proximity function ¥j during an inner iteration with the default step size
o* which given by (48). To this end, we established the following results.

Lemma 12

(Lemma 12, [15]) Let h(t) be a twice differentiable convex function with h(0) = 0, A’ (0) < 0 and let h(t) attain
its global minimum at its stationary point t* > 0. If W (t) is increasing with respect to ¢, then one has for any
t € 0,t*]

Lemma 13
(Lemma 4.5, [3]) If the step size « satisfies o < @, then

fa) < —ad?. (49)

Using Lemma 13 and (48), we have the following theorem.

Theorem 2
(Theorem 4.6, [3]) With a* being the default step size, as given by (48), one has
52
fl@*) < ———=. (50)
¥y, (p(26))
Lemma 14
Let o* defined as in (48). Then we have
1)2;4
\II P
< - h ) 51
) S s hemp 1) S
Proof
To prove this lemma, we use Theorem 2 with (48) and 6 > /. We obtain
—62 —62
fla*) £ — < _
by, (p(20)) 2+ 4ar 3(p -+ 1)(45 + 2)%
< —m — o
267 +4aPt3(p+1)(46+26) P
_s2 B
<
T 24 144aPT3(p+ 1)
p—4
< i :
24 144aPt3(p+1)
O

At this stage, we count how many inner iterations required by the algorithm to obtain the situation ¥, < 7. Let
¥, denote the value of ¥, after pi-update and the subsequent values in the same outer iteration are denoted as ¥y, ,
k=1,..., K, where K denotes the total number of inner iterations in the outer iteration and for this we invoke the
following lemma.
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Lemma 15

165
(Proposition 1.3.2, [15]) Let a sequence t;, > 0, k =0, ..., K that verifies

the1 <ty — Kty Y with k>0, 0<v<1 and k=0,
then

v
K<l

KV
Using the Lemma 15 for ¢;, = ¥}, , we can get the following lemma.
Lemma 16

Let K be the total number of inner iterations in the outer iteration. Then we have

T
K < (4+288a713%) pw, >
Proof

Using the definition of f(«) (38) and Lemma 13 with a < @, we have

f(a) = ‘l/hk+1

— \Ijhk < —H(SQ
then we suppose that they exist £ > 0 and 0 < v < 1, such that

\Ilhk+1 -

Uy, < -k,
according to Lemma 15 with ¢, = ¥, , we obtain

(52)
K< i, .
T KV
From (52) and (51), we conclude that
prd and !
V= — = - .
2 N Y 144ar 3 (p+ 1)
then one can easily deduce the desired result. O
In the following theorem, we estimate the total number of iterations of the algorithm.
Theorem 3

The total number of iterations required to obtain the optimal solution of CQP is bounded by

p+4 oo B
(4+ 288aP™3) pw,2» 2 3
Proof

. . . 1 o
The number of outer iterations is bounded above by ] log o (see [16]). By multiplying the number of outer
€
iterations by the number of inner iterations, we obtain

log 2 i log
K—p= < (44 288077%) pv,7
which completes the proof.

the following table.

O

Using Remark 1, we obtain the complexity result of small- and large-update methods which we summarize in
From the results of Table 1, we get the best known iteration bounds for small- and large-update, namely,
O(y/nlog 2) and O (y/nlognlog 2) if p take any constant value and take p =

@% — 1, respectively.
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3.2.

COMPLEXITY ANALYSIS OF AN INTERIOR-POINT ALGORITHM FOR CQP

The kernel
function

Small-update
method

Large-update
method

3pt4

Yp(t) withp >4 || O (p%\/ﬁlog g) 0] (pn% log %)
Table 1. COMPLEXITY OF LARGE- AND SMALL-UPDATE METHODS

Concluding remarks and future research

In this work, we were able to deal with the complexity analysis of primal-dual interior-point algorithm for CQP
problem based on a new kernel function with hiperbolic—logarithmic barrier term (1). Therefore, we have analyzed
the algorithm and we obtain the best iteration complexity bound O (\/ﬁ log nlog g) for large-update method with
a specific choice of the parameter p, namely, p = k’% —1.

One of the most important areas of research that attracts our attention is generalize the complexity bound based
on a new kernel function with hiperbolic barrier term for primal-dual interior-point methods in the convex quadratic
semidefinte optimization.
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