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A New Full-Newton Step O(n) Infeasible
Interior-Point Algorithm for P, (x)-horizontal
Linear Complementarity Problems

Soodabeh Asadi, Hossein Mansouri*

Abstract

In this paper, we first present a brief review about the fea-
sible interior-point algorithm for P, (k)-horizontal linear comple-
mentarity problems (HLCPs) based on new directions. Then we
present a new infeasible interior-point algorithm for these prob-
lems. The algorithm uses two types of full-Newton steps which
are called feasibility steps and centering steps. The algorithm
starts from strictly feasible iterations of a perturbed problem,
and feasibility steps find strictly feasible iterations for the next
perturbed problem. By accomplishing a few centering steps for
the new perturbed problem, we obtain strictly feasible iterations
close enough to the central path of the new perturbed problem
and prove that the same result on the order of iteration complex-
ity can be obtained.

Keywords: Horizontal linear complementarity problem, in-
feasible interior-point method, central path.

1 Introduction

Interior-point methods (IPMs) have been studied for decades by many
researchers. After Karmarkar’s pioneer work on interior-point polyno-
mial algorithm for linear programming (LP) [1], interior-point poly-
nomial algorithms have been investigated by many researchers. For
example, Ye and Tse [2] extended Karmarkar’s algorithm for convex
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quadratic programming (CQP) and proved that it has polynomial com-
plexity bound O (n log (%)) IPMs also are the powerful tools to solve
some widely used mathematical problems such as, semidefinite op-
timization (SDO) [3, 4] and linear complementarity problem (LCP)
[5, 6, 7, 8]. These methods are so-called feasible IPMs. Feasible IPMs
start with a strictly feasible interior point and keep feasibility during
the solution process. Infeasible IPMs (IIPMs) start with an arbitrary
positive point and feasibility is reached as optimality is approached.
The choice of the starting point in ITPMs is crucial for the perfor-
mance. Very recently, in [9, 10], Mansouri et al. presented the first
full-Newton step IIPM for LCPs, which is an extension of the work for
LP [11, 12, 13]. These algorithms use an intermediate problem which
is a suitable perturbation of the given original problem so that at any
stage the iterations are strictly feasible for the current perturbed prob-
lem. In each iteration the size of the perturbation decreases at the
same speed as the barrier parameter . When p changes to a smaller
value, the perturbed problem also changes, and hence also the current
central path. The iterations are kept feasible for the new perturbed
problem and close to its central path. To achieve this, the algorithm
uses a so-called feasibility step. This step serves to get iterations that
are strictly feasible for the new perturbed problem and belong to the
region of quadratic convergence of its u*-center, where u™ is the bar-
rier parameter after updating. Now the algorithm can start from the
point obtained in the feasibility step and perform few centering steps
to obtain iterations that are close enough to the pu™-center of the new
perturbed problem. This process continues until the algorithm finds
an e-solution or detects that the problem has no optimal solution with
zero duality gap. In this paper, we discuss an extension to HLCP of the
just described algorithm, using Darvay’s method [14]. We show that
whose complexity is at least as good as the best known complexity of
ITPMs. We use the results of analysis of the centering full Newton steps
in [15].

The paper is organized as follows: in Section 2 we first recall some
tools in the analysis of a feasible IPM that we use also in the analysis
of IIPMs proposed in this paper. In Section 3 we describe an IITPM
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for HLCP. The analysis of the feasibility step of our method, the most
tedious part of the analysis, is carried out in Section 4. In Section
5 we will derive a complexity bound for our algorithm. In section 6
some numerical results are presented. Finally, some concluding remarks
follow in Section 7.

Some notations used throughout the paper are as follows. Vectors
are denoted by lower-case Latin letters and matrices by capital Latin
letters. R’ (R ) is the nonnegative (positive) orthant of R". Further,
X is the diagonal matrix whose diagonal elements are the coordinates
of the vector z, i.e., X = diag(z), and I denotes the identity matrix
of appropriate dimension. The vector s = Xs is the componentwise
product (Hadamard product) of the vectors z and s, and for a € R the
vector £ denotes the vector whose i-th component is x5 . We denote
the vector of ones by e. As usual, ||-|| denotes the 2-norm for vectors and
matrices. min(z) (or max(z)) denotes the smallest (or largest) value
of the components of z. C? is the set of all continuously differentiable
functions in R. Finally, if z € R" and f: Ry — Ry, then f(z) denotes
the vector in R’} whose i-th component is f(z;) , with 1 <i < n. We
write f(xz) = O(g(x)) if f(x) < cg(x) for some positive constant c.

2 Preliminaries

2.1 The HLCP problem

In the HLCP, we seck a vector pair (z, s) € R?" that satisfies the
conditions

Qr+Rs=b, (z,5)>0, zls=0, (P)

where b € R”, and Q,R € R™ ™. The standard (monotone) linear
complementarity problem (SLCP) is obtained by taking R = —I, and
Q positive semidefinite matrix. The class P, matrices are introduced
by Kojima et al. [16]. The matrix pair (@, R) belongs to P, if there
exists a constant x > 0 such that

Qu+ Rv=0 = (1+4k) Z u;v; + Z wiv; > 0 Yu,v € R,
i€t €L~
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where Zt = {i : wv; > 0} and Z={i : u;v;<0}. Then we say that
the pair (@, R) is a Py(k)-pair or equivalently the HLCP is called a
P, (k)-HLCP. For k = 0, P,(0)—HLCP is called the monotone HLCP.

2.2 Central path for the P,(x)-HLCP

Because of nonnegativity of 2 and s in (P), solving HLCP is equivalent
to finding a solution of the following system of equations:

Qr+Rs = b, x>0, (1)
zs = 0, s2>0.

The classical path-following IPMs consist in introducing a positive
parameter y. One considers the nonlinear system parameterized by pu:

Qr+ Rs = b, x>0,
s = ue, s >0,

(2)

where e denotes the all-one vector. It is shown in [17] that un-
der interior-point condition (IPC), i.e., the existence of a vector pair
(x,s) > 0 with Qz + Rs = b, there exists one unique solution
(x(p), (s(p)). The path u — (x(p), (s(p)) is called the central path. It
is known that when p — 0, (x(u), (s(i)) goes to a solution of (P).

2.3 Feasible full-Newton step

In this section we briefly present the feasible IPM in [15]. Consider the
function
gOECl,(p:R+—>R+,

and suppose that the inverse function ¢! exists. The system of equa-

tions in (2) can be written equivalently in the following form:

Qx + Rs = b, x>0,
w(%) = ¢(e), s>0. 3)
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If we use Newton’s method for linearizing the system (3), we get
the following system for the search directions Az and As:

QArz+ RAs = 0 x>0,

S / s X / xs _ s
wo () dor g (%) a5 —vl@ -0 (%) 520
which is equivalent to the following system:
QAz + RAs =0, x>0,
—1
SAT +xAs = p ((p’ (%)) (gp(e) - (%)) , s>0.
We define the following notations:

) vAx d vAs

Then we have

pv (dy + ds) = xAs + sAux, (6)
and
AsA
dydy = 2228 (7)
1

Consequently we have the scaled Newton-system as follows:

de + Rds = 07
dy + ds Do, (8)

where

_ 2
0-QxV-, R—Rsv, p— 2920
vy’ (v?)

If p(t) = t, then p, = v—v~!, and we obtain the standard algorithm.
Now we take ¢(t) = v/t based on Darvay’s technique for LP [14]. So
we have

Py = 2(e —v). (9)
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Then the systems (4) and (8) are equivalent to the following sys-
tems, respectively:

QAxz + RAs = 0, >0,

sAx +xAs = 2uv(e—wv), s g 0, (10)
and
de + Rds = 0,
dy+ds = 2(e—v). (11)

We derive the new search directions d, and ds by solving (11) and
then we compute Az and As via (5). The new iterations are given by

vt = z+4 Az,
sT = s+ As. (12)

In the analysis of the algorithm we use the norm-based proximity
measure to the central path as follows:

8(v) := 8(z, s p) = ”p;” = lle —v]. (13)

The algorithm starts with (2°,s°) such that §(2°,s% %) < 7 :=
2(%4%)' In each iteration the search directions at the current iterations
with respect to the current value of 1 be computed and then (12) be
applied to get new iterations. The algorithm terminates with a point in
7-neighborhood of the central path that satisfies nu < e. The following
lemmas are crucial in the analysis of the algorithm. We recall them

without proof.

Lemma 2.1 (Lemma 7 in [15]). Let 6 := 6(z, s; ) < ——— and p+ =
(1 —0)pu, where 0 < 0 < 1. Then

I 0yv/n+ (1 + 4k) 62
) T U ()
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Algorithm 1. Feasible IPM for P,(x)-HLCPs

Input:
Accuracy parameter £ > 0;
threshold parameter 7 < 1;
barrier update parameter 6, 0 < 0 < 1;
feasible pair (2%, s°) with (2°)7s% = nu® and p > 0 such
that 6(z?, s%; ) < 7.
begin
=2 s:= 5% pi=p;

while nyp > e do

begin
(z,s) = (z, s) + (Az, As);
= (1= 0)u;
end
end

Lemma 2.2 (Lemma 6 in [15]). After a full Newton-step, one has

(z)TsT < np.

Lemma 2.3 (Lemma 5 in [15]). Let 0 := 0(x, s;1) < ——=—. Then

1+ 4k)6?
ST, stip) < (14 4r) .
1++/1— (11 4r)0°

Thus §(xt,sT;p) < (\/1 + 4k 5)2, which shows the quadratic conver-
gence of the algorithm.

The following result establishes a polynomial iteration bound of the
above described algorithm; it easily follows from the above lemmas.
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Theorem 1 (Theorem 1 in [15]). If 0 =
requires at most

2(1+4 SAFARVr then the algorithm

0
4(1 + 4k)y/nlog e
5

iterations.

3 Infeasible full-Newton step IPM

In this section we present an infeasible interior-point algorithm that
generates an e-solution of Py (k)-HLCPs.

3.1 The perturbed problem and its central path

We use a trlple (:c sO, 1 ) > 0 with 2°s° = % for some (positive)
number 4° to start our IIPM. We denote the value of the residual at

these initial points as 79, as
0 =b—Qz" — Rs". (14)

Now for any v with 0 < v < 1, we consider the perturbed problem
(P,), defined by

b—Qxr—Rs = v (x, s) > 0. (P,)

Note that if ¥ = 1, then (z, s) = (2%, s") yields a strictly feasible
solution of (P,). We conclude that if v = 1 then (P,) satisfies the IPC.

Lemma 3.1. Let the original problem (P) be feasible, then the per-
turbed problem (P,) satisfies IPC.

Proof. The proof is similar to the proof of Lemma 4.1 in [9]. O

We assume that (P) is feasible. Letting 0 < v < 1, Lemma 3.1
implies that the problem (P,) satisfies the IPC, and hence its central
path exists. This means that the system

b—Qr—Rs = v, >0, s>0,
xs = e,
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has a unique solution, for every p > 0. In the sequel this unique solu-
tion is denoted by (x(u,v), s(u,v)). It is the p-center of the perturbed
problem (P,). Note that since 2°s° = %, (20, %) is the u°-center of
the perturbed problem (P;). In other words, (CL‘ (MO, 1) , S (MO, 1)) =
(a:o, 30). In the sequel the parameters pu and v always satisfy the rela-

tion p = vul.

3.2 New feasibility search directions

For the search directions in the feasibility step we use the pair
(Afx, Afs) such that the new iterations

v = 4+ Alz,

sf = s+ Afs. (16)

be feasible for (P,+), where v+ = (1 — 6)v. According to the definition
of (P,), we have

b— Qx4+ Afz) — R(s + Afs) = v, <x+Afa:, 8+Afs) > 0.
Since (z, s) is feasible for (B,), it follows that Afx and A/s should
satisfy
QA'z + RAT s = 0ur”.

Now we propose new feasibility search directions for HLCPs based
on Darvay’s method in LP [14]. Consider the function
@ECI7 SO:R-F_)]R-H
and suppose that the inverse function ¢! exists. The system of equa-
tions in (15) can be rewritten equivalently in the following form:

b—Qr—Rs = uvr0, x>0,
v (%) = wle), 520 1)
We define:
di,c:UAfw, dgszfs’ (18)
T s
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where v is defined in (5). Let op(t) = V/t, so after using Newton’s
method and linearizing the system (17), we get the following system
for the feasibility search directions Afz and A/fs:

QATz + RATs = 6ur®, x>0, (19)
sAx+2Afs = 2uv(e—wv), s>0,

and the following system for scaled feasibility search directions df and

d?,f:

Qdl + Rd! = 6ur”,
A +dl = 2(e—v), (20)

where
Q=0QXV™l, R=RSV™! X =diag(z), S =diag(s).

We derive the new search directions df and df by solving (20) and
then we compute Az and A/s via (18).

3.3 Description of the algorithm

Suppose that v = 1 and p = p°. Then (z, s) = (xo, 30) is the p-center
of the perturbed problem (P,). The algorithm is started by these
iterations. We measure proximity to the p-center of the perturbed
problem (P,) by the quantity 6(v) as defined in (13). We assume that
at the start of each iteration, just before the p-update, d(v) is smaller
than or equal to a (small) threshold value 7 > 0. So this is certainly
true at the start of the first iteration.

One (main) iteration of the algorithm works as follows. Suppose
that for some p € (07 ,uo) we have (z, s) satisfying the feasibility condi-
tion (15) for v = ﬁ, and §(z, s, ) < 7. We reduce v to vt = (1 —0)v
and p to pt = (1 —0)u, with § € (0,1), and find new iterations
(xt, sT) that satisfy (15), with u replaced by pu* and v by v*, and
such that 27s < nu® and 6(zT,st;ut) < 7. In each main itera-
tion first we accomplish one feasibility step to get iterations (a:f . st )
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that are strictly feasible for (P,+) and close enough to its central path,
and then we perform a few centering steps to improve the closeness
of (a:f, sf) to the central path of (P,+) and obtain a pair (z, s) that
satisfies the condition 6 (z, s; u) < 7. Since during the centering steps
the iterations stay feasible for P, +, it follows that for the analysis of the
centering steps we can use the analysis for the feasible IPM, presented
in Section 2.

Algorithm 2. Infeasible IPM for P.(x)-HLCP

Input:
Accuracy parameter € > 0;
threshold parameter 7 < 1;
barrier update parameter 6, 0 < 0 < 1;
feasible pair (2%, s°) with (2°)7s® = nu® and p > 0 such
that § (xo, s, ,LLO) <T.

begin
r =20 5:= 5% = pb;
while max(npy,||r||) > e do

begin
feasibility step:
(z, 8) := (x, s) + (ATz, Afs);
p-update:
= (1= 0)u;
centering steps:
while ¢(v) > 7 do
begin
(z, s) = (z, s) + (Az, As);
end

end
end
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3.4 Some useful tools

In this subsection we present some technical lemmas which we need in
the rest of the paper.

Lemma 3.2. One has

min(v) > 1 —d(v).
Proof. Using (13), one has

d(v) = |le —v|]| > |1 — min(v)| > 1 — min(v).

which results the lemma. O
Lemma 3.3. One has

o]l < v+ 6(0).
Proof. Due to Cauchy-Schwartz inequality, one has

efv < leTo] < le]l o]l -

Using the above inequality and (13), one has

%) =Y (L —w)* = lo]* = 2¢Tv+n > (||oll - lle]))?,

i=1

which completes the proof. O

4 Analysis of the feasibility step

In this section we present some conditions for strict feasibility of the
feasibility step and an upper bound for the proximity function after a
feasibility step.

Lemma 4.1. The new iterations (xf, sf) are strictly feasible if

dfaf

s

U< 1—6%(v).
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Proof. The proof of this Lemma is similar to the proof of Lemma 10
in [18] and therefore is omitted. O

To simplify the notation in the sequel we introduce

w(v) = % (‘ 2> .

Lemma 4.2. If w(v) < 1 — 6%(v), then the iterations (x/,s') are
strictly feasible.

2
! +‘d£

Proof. The proof is similar to the proof of lemma 11 in [18]. O

Assuming w(v) < 1 — §%(v), which guarantees the strict feasibility
of the iterations (:Uf . st ) The next lemma gives an upper bound for

(5(xf,sf;,u,).

Theorem 4.3. If the new iterations (:Uf, sf) are strictly feasible, then

_ Ov/n + 62(v) + w(v)
o(#sfint) < VI—8(VI= 8+ /T 50) —w() 2

Proof. The proof is similar to the proof of Theorem 2 in [18] and there-
fore is omitted. ]

Note that in the algorithm for using the quadratically convergence
of the centering steps after doing the feasibility step we need that the
following condition is satisfied

1
6, sl ipt) < ——. 22
<x3“) V1T dnr (22)

Using Theorem 4.3, this is certainly true, if

Ov/n + 8%(v) + w(v) - 1

VIO (VI=0+ T=80) —w(v)) VITis (23)
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By some elementary calculations, we obtain that if

1
“) < AT (24
v) < T< 4%, (25)
0<0 < ! (26)

2n(1 + 4k)’

then the inequality (23) is satisfied. In other words, the inequalities
(24), (25) and (26) imply that the iterations (z/, s/) are strictly feasible
and lie in the quadratic convergence neighborhood with respect to the
pt-center of (P,+). We proceed by considering the value w(v) in more
detail.

4.1 An upper bound for w(v)

We start by finding some bounds for the solution of a linear system of
the form

su + v = a,

Qu+ Rv =b. (27)

Lemma 4.4 (Lemma 3.3 in [19]). If HLCP be Pi(k), then for any
z = (z,s) € R¥ and any a,b € R" the linear system (27) has a
unique solution w = (u,v) and the following inequality is satisfied:

lwll, < VI+26la] + (1+ V2 +4r) £(2,0),

~ _1 _ 2
a=(zs)72 a, |w|Z=|(u0)|Z=Dul®+||D 0",

: 1 1
D=X"252,
and

&(2,b)? = min{||(@,9)||? : Q@ + Rv = b}.
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Comparing system (27) with (19) and considering w = (u,v) =
(Afz,ATs), a = 2uv(e —v), b = vr®, z = (x,s) in the system (27),
we have

HDAfa:H2 n HD—IAJ‘SHQ < (28)
(2\/1+72;QH (z5) "2 (pv(e H + (1 4+ V2 + 4Kr)é(z, Our ))
Note that

| @)% Guvte = o)) = ville = vl = vEs().
Also by definition of £(z,b), we have
&(z,0vr°) = Ove(z, 7).

By definitions of d£ and df: , we obtain DAfx = VI dﬁ; and
D IA/s = /u df. Substituting the above equations in (28), we have

<<\/2u + 2K)d(v +7(1+\/2+4/§)01/§(z r ))2 (29)

To proceed, we have to specify our initial iterates (wo, 30). We
assume that p, and pg are such that

12"l < pp, Is*I < pa, (30)

for some optimal solutions (z*, s*) of (P), and as usual we start the
algorithm with

2’ =ppe, "=pae, 1’ =pppa. (31)

Note that for such starting points we have clearly
7" —a® < pye, (32)
s* — 5 < pge. (33)

Now we find an upper bound for &(z, ).
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Lemma 4.5. Let £(+,-) be as defined in Lemma 4.4. Then we have

2 2
p 2 P, 2
&(z,7°) < \/ — sl + —— I} -

Proof. By definition of £(z, 5), we have
§(2,r)? = min{]|(@,0)|2: Qa+ Ro ="}
— min{||Di|]* +||(D)"'5||" : Qa+ Rv = ).
We also have

=b—Qz° - Rs" = Qz* + Rs* — Q2" — Rs"
= Q(z* — 2%) + R(s* — "),

thus by applying (32) and (33) the following inequalities are satisfied

8= < D@ —a®)|*+ || D7 - ) <
—1 92
< llppDel* + [|paDe||” =
Ak z||? 5| z||?
_ 2 S 2 o< 2 S 2 T _
pp \/; +pd \/: —pp T 1+pd s,
2 2 2 2
- S|JELA|E LS B
1 xs || W zs ||y plolln o p ol
2 2
p 2 p 2
< sy + 5 lally -
min mwn
The proof is completed. O

In what follows we obtain some upper bounds for ||z||; and |[|s]l;.

Lemma 4.6. Let (z, s) be feasible for the perturbed problem (P,) and
(a:o, 50) as defined in (31). Then for any optimal solution (z*, s*), we
have

v (:L‘TSO + sTxO) <

< (1 +45) (P + v(1 = v) ((2*) 78 + (2°)Ts*) +2T's) .
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Proof. Since r° = b — Qz" — Rs” and b — Qz — Rs = vrY, by definition
of perturbed problem, we have

Q2+ (1 —v)a* —2) + Rvs® + (1 —v)s* — 5) =
= v(Qz" + Rs®) + (1 — v)(Qz* + Rs*) — (Qx + Rs) =
= vb—r)+ 1 -v)b—(b—vr’) =0.

Thus if
It ={i: (v + (1 —v)a* - ), (vs" + (1 —v)s* — s), > 0},
and
I ={i:(va"+ (1 -v)z* - x), (vs" + (1 —v)s* — s), < 0},
then the P.(k) property implies that

(1+48) > (wa®+ (1 —v)z* — 2)i(vs" + (1 —v)s" — 5); +

+ igmo + (1 —v)z* —z)(vs® + (1 — v)s* —5); > 0.
So we have
E(W;O + (1 =)z —2);(vs® + (1 —v)s* —s)i +
) + Z(WO +(1—v)z* —2)(ws® + (1 —v)s* —s); >
i%;(wﬂ + (1 =)z —x)(vs" + (1 —v)s* — s);.

Thus we obtain
[va® + (1 —v)z* — w]T[Vso +(1—-v)s" —s] >
> 4&2 va + (1 —v)z* —2);(vs® + (1 — v)s* — 5); >

> Z u2$030 + (1 —v)(2)sd +alst) + 28;) >
> —4k (V") (s%) + v(1 —v)((2*) " + (2°)T's*) + 2Ts).
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Since (z*)Ts* =0, sTz*+2Ts* > 0 and sT2%+275% > 0, we deduce
that

—4k (2”7 (s°) + v(1 —v)((z*) " + (2°)T's*) + 2T's) <
<[ + (1 —v)z* — 2] ws® + (1 —v)s* —s] =
= 2 np® + v(1 = v) ()T 4 (29)Ts*) — v(sT2® 4+ 2Ts%) +
+a2ls — (1 —v)(sTa* +2Ts") + (1 —v)(a")Ts* <
< VPnp® +v(1 =) (2*)Ts? + (29)7s%) — v(sTa® + 2750 + 2Ts.

Therefore we have

v(zTs? + 5720 <
< (1+48) (Pnpl+ vl — v)((@*)T's® + (2%)Ts*) + 2T's) .

The proof is completed. O

Lemma 4.7. Let (z, s) be feasible for the perturbed problem (P,) and
(29, 5%) as defined in (31). Then we have

ey, < @+ am) (204 (Vi +60))) oy, (34)
Isly < (1+4r) (204 (Vi +6()°) pa (35)

Proof. Using Lemma 4.6 and Lemma 3.3, this lemma may be proved
in the same way as the proof of Lemma 16 in [18]. O

Substituting (34) and (35) in Lemma 4.5 and noting Lemma 3.2
gives

20207

(2,0 < \/W(1+4E)2(2n+(ﬁ+5(v))2)2:

3 AR (20 + (Vi + 0)))
- \/; (1-5(v)) '
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Now by substituting (36) in (29), we have

IN

w(v)

! (varrs
ov (14 VZF5) (14 4x)pppa (20 + (Vi + 6(0))°) > 2

VR (1 =6(v))
- <\/2(1 +20)3(v) +

0 (1+v2+4r) (1+ 4x) (2n +(Vn+ (5(1}))2> )2
1—06(v) '

(37)

4.2 Value for 0

We have found that §(v) < \/I}FW holds if the inequalities (24) and

(25) and (26) are satisfied. Then by (37), inequality (24) holds if

0 (1+vZ+4r) (1 + 4x) (2n + (Vi + 5(1)))2)

) <

2(1 + 2r)6(v) +

1
< —
21 + 4k

Obviously, the left-hand side of the above inequality is increasing
in 6(v). Using this, one may easily verify that the above inequality is
satisfied if

1 o 1
32(1 + 4k)’ ~ 50n(1 + 4k)?’

(38)

which is in agreement with (24) and (25).
Note that by Lemma 4.2, to keep the iterates (zf, s’) be feasible,
the following condition must be satisfied

w(v) <1 —8%(v).
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It follows from (37) that the above inequality certainly holds if

0 4k 4rk) ( 2n n+6(v))?
V2(1+2k)5(v) + (t+v2iin) 1 j_ ;(5)2 T (Ynt o) ) <

< V1-5%(0). (39)

It is easy to verify that, for the above inequality, the left side is
monotone increasing according to §(v), while the right hand side is
monotone decreasing according to d(v). Using (38), an upper bound
for the left hand side of inequality (39) is 0.1969, while a lower bound
for the right hand side of inequality (39) is 0.9995. In this case, we
conclude that the iterate (zf, s/) is strictly feasible.

5 Complexity analysis

Let 6 (27, s/; pt) < %Tl%), which is in agreement with (22). Starting
at (ZL‘f , st ) we repeatedly apply full Newton steps until the k—iterate,
denoted as (27, s7) := (2F, s¥), satisfies § (2*, s%; u™) < 7. We can
estimate the required number of (centering) Newton steps by using
Lemma 2.3. To simplify notations we define for the moment §(v*) =

5(xk,sk;u+), §(0) = 5(1:f,sf;u+) and v = +/1+4k. Note that

v > 1. It then follows that
5(#) (o () < (35 ())7)’
B IO

IN
IN

IN

This gives

k

§() <2 0 () =0 (2 )Y < (P ()

Using the definition of v and ¢ (vo) < Q(Tlﬁln) we obtain
725 (vo) < (\/1 + 4/@)2 1 = 1
- 2(1+4k) 2
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k
Hence we certainly have § (x%,sT; ™) < 7 if (%)2 < 7. Taking
logarithms at both sides, this reduces to

1
2% 1log, 5 < log, 7.

Thus we find that after no more than

[log2 <log2 iﬂ (40)

centering steps we have iterations (z, s1) that satisfy 6 (z T, sT; u™) <
< 7. Substituting the value of 7 from (38) in (40) gives that in the
algorithm, at most log, (log, (32(1 4 4k))) centering steps are needed.
Note that in each main iteration both the value of 27's and the norm of
the residual are reduced by the factor 1 — 8. Hence, the total number

of main iterations is bounded above by
0
I}

max { (20)" s,

9

%log
Due to (38) we may take
R —
50n(1 + 4k)?
Hence the total number of inner iterations is bounded above by
max { (2°)" s,

|
50n (1 + 4k)% log, (logy (32(1 + 4k))) log . }

Thus we may state without further proof the main result of the
paper.

Theorem 5.1. If (P) has an optimal solution (x*, s*) such that
|z*]| o < pp and ||s*|| < pa, then after at most

max { (20)" 50, [0}

€
iterations, the algorithm finds an e-solution of HLCP. O

50m (1 4 4k)% log, (logy (32(1 + 4k))) log
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Table 1. The number of iterations for the examples.

Examples The number of iterations
6.1 107
6.2 with n=10 111
6.2 with n=20 117
6.2 with n=30 121

6 Numerical results

The algorithm was tested on some P, (0) (monotone) linear comple-
mentarity problems. So R = —I. For the algorithm, the initialization
parameters p, and pg are assumed as described in Subsection 4.1, and
7 =0.031, e = 107* and § = 0.1. Table 1 shows the number of itera-
tions to obtain e—solutions of the following examples with Algorithm 2.

Example 6.1.
[ 1 0 -05 0 1 3 0 ] 1 7
0 05 0 0o 2 1 -1 3
-05 0 1 05 1 2 -4 -1
Q= 0 0 05 05 1 -1 O , b= 1
-1 -2 -1 —-10 0 O -5
-3 -1 -2 1 0 0 O —4
| 0 1 4 0o 0 0 0 | 1.5
Example 6.2.
[ 1 2 2 [ 1]
1 2 1
Q=10 01 21, =1
| 0 0 0 1] | 1]
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7 Concluding remarks and further research

In this paper, an infeasible full-Newton step method for solving Py (k)-
HLCP is presented. Based on new search directions, we established
that the complexity of the algorithm is at least as good as the currently
best known iteration bound for infeasible methods. Future research
could be done on representing the other type of infeasible interior-point
algorithms by analyzing the algorithm with another function ¢(¢) € C*.
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