Power classes of search directions and
dualistic structure on symmetric cones
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Abstract. Our original results refer to dualistic structure on primal-
dual interior-point methods for symmetric cone programs with linear con-
straints. It is shown that scalings by the Nesterov-Todd direction are gen-
erated by middle points of geodesics joining with primal interior points and
dual interior points. Finally we relate power classes of search directions
with geodesics and weighted geometric means.
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1 Introduction

Commutative classes of search directions for linear programming over symmetric cones
were proposed. For instance MZ* family, which is a subfamily of MZ (Monteiro-
Zhang) family, for semi-definite programming was extended for linear programming
over symmetric cones. In addition the HRVW /KSH/M (Helmberg-Rendl-Vanderbei-
Wolkowicz/Kojima-Shindoh-Hara/Monteiro) direction and the NT (Nesterov-Todd)
direction for linear programming were extended over symmetric cones by Muramatsu,
who defined power classes including these directions [5].

Monotone operators were made use for convex programming by Nesterov and
Nemirovskii [6]. Sturm discussed relations between the NT direction and geometric
means on symmetric cones [13].

Tools from Riemannian geometry (suitable Riemannian metrics, Riemann-Newton
method, Riemann interior point method, exponential map, search along geodesics,
covariant differentiation, sectional curvature etc) are now intensively used in Math-
ematical Programming to obtain deeply theoretical results and practical algorithms
[15]-[21].

On these backgrounds, we discuss information geometric (i.e. dualistic structural)
properties of power classes of search directions. First we describe linear programming
over symmetric cones. In section 3 we talk about dualistic structure of primal-dual
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interior-point methods for linear programming over symmetric cones. In section 4 we
mention that the middle point of the geodesic with respect to the Levi-Civita con-
nection defines the N'T direction of primal-dual interior-point methods for symmetric
cones. In section 5 we show that the 1 : ¢ internally dividing point on a geodesics (i.e.
weighted geometric means) defines a ¢ power class of search directions of primal-dual
interior-point methods for symmetric cones.

2 Linear programming over symmetric cones

In this section we note primal-dual interior-point methods for linear programming
over symmetric cones in terms of Jordan algebras [3] [5]. See [2] on Jordan algebras
and symmetric cones.

Let V be an Euclidean Jordan algebra and 2 a symmetric cone associated with V.
Let X be a vector subspace of V and X' its orthogonal complement relative to an
inner product (z,y) = tr(z o y). Consider the following optimization problems with
linear constraints on symmetric cones; Given a € X,b € X+,

primal problem (P) : (a,z) — min, s.t.z € (b+X)NQ = P,

dual problem (D) : (b,y) — min, s.t.y € (a+X)NQ=D.

Here we assume that relative interiors of feasible regions P, D are not empty sets,
ie,ri(P)=0b+X)NQ#A I ,ri(D)=(a+X)NQ# .

Lemma 2.1. (Faybusovich, [3]) For a positive number 3, give the pair of optimization
problems

(Pg): fa(z) =pB{a,z) —logdet(x) — min, s.t. x € ri(P),

(Dg) = gp(y) = B(b,y) —logdet(y) — min, s.t.y e ri(D),

where det is defined in the sense of Jordan algebras. Then the following are necessary
and sufficient conditions for that x(5), y(B) are optimal solutions of minimization
problems (Pg), (Dg), respectively:

(2.1) 2(B) € ri(P), y(B) € ri(D), =(8) oy(8) = %,
In addition x(5), y(B) converge to optimization solutions (P), (D), respectively as

8 — +oo.

The trajectory of z() as 8 — o0 is called a central path of a primal problem
(P). Similarly the trajectory of y() as f — +oo is called a central path of the dual
problem (D). We often consider the trajectory of a pair (z(3),y(8)) a central path of
an optimal problem on ri(P) x ri(D). (Solving an optimization problem practically,
we also define the slack variable for (x(3),y(8)) and trace its trajectory.)

The following proposition is used to prove Lemma 2.1.

Lemma 2.2. (Faybusovich, [3]) For optimal solutions of x(8) and y(8),

z(B) € ri(P), y(B) € ri(D),
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Ba—x(8)"" € XL, fb—y(B) " € X, y(8) = %w(ﬁ)‘l,

where ™! is the inverse of x € ) relative to Jordan product. Conversely, optimal
solutions of (Pg), (Dg), which hold these conditions, are uniquely determined, respec-
tively.

3 Dualistic structure of
primal-dual interior-point methods

Let V' be an Euclidean Jordan algebra and €2 be the symmetric cone associated with
V. Let {e1,...,e,} be a basis of V. The formula z = z%(x)e;, for x € V, defines
the component functions x!,... 2™ on V. We shall consider {z!,... 2"} as an affine
coordinate system on V. Set ¢ = —logdet = (r/n)logy, where r is the rank of V'
and ¢ is the characteristic function of 2. Then the dual affine coordinate system
{:z:ll, e ,x”/}, a Riemannian metric g, the canonical flat affine connection V, and the
dual flat affine connection V' are defined, respectively, by:

./ . 2 . .
b =z2'orL= oy g:Z oy dz'dx?,
-5.j
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where ¢ is the restriction of a map = € {z | z : invertible} — 2z~ € V on Q. We often
call V' the dual connection simply. Note that

0
!
(3.2) \Y 2 5T
By (3.1), (3.2), the triple (g, V, V') is called dually flat structure. The triple (2, V, g)
is a flat statistical manifold, and (£2, V', g) the dually flat statistical manifold. Includ-
ing the case for non-flat connections V or V', we call the similar structure as dualistic
structure or information geometric structure [1] [10] [12] [22].

Let (ri(P), V, g) be a statistical submanifold which is the restriction of (€2, V, g) on
ri(P), and (ri(P), V', g) a statistical submanifold which is the restriction of (2, V', g)
on ri(P). Ohara and Tsuchiya showed that, as § — 400, an optimal solution x(3) of
a minimization problem (P ) converges to an optimal solution of primal problem (P)
along a geodesic on (ri(P), V', g) [11]. This fact includes results similar to LP ([14])
or to SDP ([8]). In [8] [11], it is shown that we have as many iterations on Newton’s
methods as large embedded curvature of a submanifold (ri(P),V’, g) in (Q,V’, g).

=0.

4 The NT direction and dualistic structure
We treat a set of conditions (2.1) given by Lemma 2.1,

() € ri(P), y(B) € ri(D), x(ﬁ)oym:g
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a pair of the optimization problems (Ps) and (Dg). Researchers on optimization
problems are interested in how to seek limits of (z(8), y(8)) for 8 — +oo by Newton’s
method.

The Newton’s direction is given as a pair (Axz, Ay) satisfying an equation
L(y)Ax + L(z)Ay = % —zoy for xeri(P), yecriD), Az e X, Aye X*.

For z, y in V, let L(x) and P(x) be endomorphisms of V defined by
L(z)y=zoy, P(x)=2L(x)*— L(z?%).

Newton’s directions scaled by elements in G(2) are useful. For example next direc-
tions are suggested in [5] [7] [23].

(1) HRVW/KSH/M direction : primal scaling
(Az, Ay) = (P(y) 2 AT, P(y)}AG) € V X V,

where (&,§) := (P(y)>z, P(y) " *y) = (P(y) 7 ¢).
(2) NT direction : primal-dual scaling

(Az,Ay) == (P(z) 2 A%, P(2)2A§) € V x V,
where (Z,7) := (P(z)2z, P(z)~7y) for ¥z € Q such that P(z)2z = P(z)" zy.

Note that AZ € X, Aj € X+ and that for invertible w,v € Q

1 1
w2 ow?2 =w, w? €,

P(w)? = P(w?) € G, P(w)™'=Pw™"),

where G is the connected component of the identity of G(£2) the automorphism group
of © [2]. On the NT direction we have

Theorem 4.1. For an automorphism P(z)% appearing in the NT direction, the point
(4.1) 2= Pz 3)(P(a?)y)?

is the middle point of the geodesic joining x~1 to y, determined by the Levi-Civita
connection (V + V') /2.

Proof. Sturm described that z by (4.1) is a spectral geometric mean in [13]. Co-
incidence with a spectral geometric mean and a middle point of a geodesic by the
Levi-Civita connection is mentioned in Ohara [9], where "middle” means a parameter
s = 1/2 on the geodesic P(z~2)(P(x2)y)*® (s € [0,1]) joining 2~ (s = 0) toy (s = 1).
Thus Theorem 4.1 holds. (]
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Geometric means are defined on symmetric cones as above, extended from geo-
metric means on matrixes or on linear operators [4]. For matrices = and y, we have

)

[N

T

N|=
N

1,1
z=x"2(x2yx
following by P(w)v = wovw for matrices w, v.
Suppose z(8) € ri(P), y(B) € ri(D) again. Setting a parameter s € [0, 1] along a
geodesic P(y2)(P(y~2)z~1)*, we obtain
Corollary 4.2. For an automorphism P(z)% appearing in the NT direction, the point
2= PyF)(P(y 2)a")?
is the middle point of the geodesic joining y to x=', determined by the Levi-Civita
connection (V +V') /2.

5 Power classes and dualistic structure

In this section we talk about the family of search direction called a power class of
search directions and dualistic structure on linear programming over symmetric cones.
Muramatsu proposed a primal-dual interior-point algorithm using

G(z,y) = {9 € G | gz and g~ *y share a Jordan frame} for (z,y) € Q x Q,

where G is the connected component of the identity of G(£2) the automorphism group
of Q, and ~, * are the inverse, the adjoint, respectively. For example, g € G(z,y)
given by

(5.1) g "y = (gz)7

defines the power class of search directions, which has an index ¢ (¢ =0,1,2,---) [5].
It is known that, to decide g for the ¢ power class (5.1), we choose

Then the next follows by a description of a geodesic with respect to Levi-Civita
connection in proof of Theorem 4.1.

Theorem 5.1. For an automorphism P(z)% appearing in the ¢ power class of search
direction, the point
1
2= P(a”)(P(a?)y) ™
is a weighted geometric mean (or a 1/(q + 1) power mean) of x=' and y, i.e., the

1: q internally dividing point on a geodesic joining x~' to y, and determined by the
Levi-Civita connection (V 4+ V')/2.

"1 : ¢” means a parameter s = 1/(q + 1) on the geodesic P(x~2)(P(z2)y)*
(s € [0,1]) joining =1 to y with respect to the Levi-Civita connection. For matrices
x and y, we have
z= x_%(x%yx%)qfllx_%.
In the case of ¢ =0, ¢ = 1, Theorem 5.1 is applied to the HRVW /KSH/M direction,
the NT direction, respectively [5].
Along a geodesic P(y2)(P(y~2)z~1)*, we obtain
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Corollary 5.2. For an automorphism P(z)% appearing in the q power class of search
direction, the point
2= P(y?)(Py~2)a")air
is a weighted geometric mean of y and x~1, i.e., the q : 1 internally dividing point on
a geodesic joining y to x=1, and determined by the Levi-Civita connection (V+V')/2.
We treat an element z = P(:z:’%)(P(;z:%)y)<1171 again. If y = x71/8 (cf. Lemma
2.2), it holds that

6 Conclusion

Our original results are related to ¢ power classes of search direction of primal-dual
interior-point methods for symmetric cones with respect to information geometry.
The paper underlines that some surveying (geodesics) plays a central role in the cone
optimization problems with linear constraints. For real values ¢, not only for non
negative integers ¢, we have to investigate ¢ power classes.
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