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AN ITERATIVE METHOD USING BOUNDARY DISTANCE
FOR BOX-CONSTRAINED NONLINEAR SEMIDEFINITE
PROGRAMS

AKIHIKO KOMATSU AND MAKOTO YAMASHITA

Abstract: We propose an iterative method for nonlinear semidefinite programs with box constraints. The
search direction in the proposed method utilizes the distance from the current point to the boundary of a
feasible set. The computation of the search direction exploits the second derivative of the objective function
only in a quadratic form, and this property saves the computation cost compared to an evaluation of the
whole entries of the second derivative. We compute a step length in an interval determined by a radius and
we update the radius using a quadratic approximation function. In this paper, we also discuss convergence
properties of the proposed method based on structures of the search direction. Numerical tests show that
the proposed method solves problems in which the size of a variable matrix is larger than 5,000 and that it
is faster than a feasible direction method for objective functions with strong nonlinearity.
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Introduction

This paper is concerned with a box-constrained nonlinear semidefinite problem (shortly,
box-constrained SDP)

min  f(X) subjectto O <X <1I. (1.1)

The variable in this problem is X € S", and we use S™ to denote the space of n xn symmetric
matrices. The notation A = B for A, B € S” means that the matrix A — B is positive
semidefinite. The matrix I is the identity matrix of the appropriate dimension. We assume
that the objective function f :S"™ — R is a twice continuously differentiable function on an
open set containing the feasible set 7 :={X € S": 0 < X < I}.

The feasible set of (1.1) can express a more general feasible set {X € S" : L < X < U}
with L,U € S" such that L < U. This type of problems appears as a sub problem in other
methods [12]. We can assume that U — L is positive definite without loss of generality [25],
therefore, we use a Cholesky factorization matrix C' of U — L that satisfies U — L = CC”
to convert a problem

min  f(X) subjectto L=<X U
into an equivalent problem
min  f(CXCT + L) subjectto O <X <1T
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by the relation X = C~'(X — L)(C~)”. In this paper, we use the superscript 7' to denote
the transpose of a matrix.
A box-constrained nonlinear optimization problem

min  f(x) subject to I <ax<u,zeR". (1.2)

is an important case of (1.1), since if the variable matrix X in (1.1) is a diagonal matrix, (1.1)
is reduced to (1.2). The problem (1.2) is a basic problem in constrained optimization and
many methods are proposed. Hei et. al. [11] compared the performance of four active-set
methods and two interior-point methods. Trust-region methods for (1.2) are also discussed
in [4,5,24],

On the other hand, the positive semidefinite condition on a matrix (X > O) is extensively
studied in the context of SDP (semidefinite programs). The range of SDP applications
is very wide and includes control theory [3], combinatorial optimization [9], polynomial
optimization [14] and quantum chemistry [8]. Many software packages, for example [23,26],
have been developed for SDP. A number of studies on SDP can be found in the survey of
Todd [22], the handbook edited by Anjos and Lassere [1] and the references therein.

For solving the box-constrained SDP (1.1), we may apply the penalty barrier method
proposed in [2,13]. Though it can handle the problem (1.1) with additional constraints, it
requires the full information of the second derivative of the objective function, and it can
solve the problems in practical time only when the size of variable matrix is small; n < 500.

To solve large problems with n > 500, we should discuss methods specialized for solving
(1.1). Xu et al [25] proposed a feasible direction method for (1.1). This method is an
iterative method and it searches a point which satisfies a first-order optimality condition.

We say that X* € F satisfies a first-order optimality condition of (1.1) if

(VAX*)| X -X*)>0 for VX€EF. (1.3)

Here, we use (A | B) to denote the inner-product between A € S" and B € S", and
Vf(X*) € S" is the gradient matrix of f at X*. In particular, when f(X) is a convex
function, a point X* € F that satisfies (1.3) is an optimal solution. We can derive an
equivalent but more convenient condition for X* € F,

f(X7)=0
where
f(X) :==min {(VF(X) | X -X) : X eF}. (1.4)

Xu et al [25] proved that the feasible direction method generates an sequence {X*} c
F that attains limyg_,o f(X k ) = 0. They conducted numerical tests on simple objective
functions that involved the variable matrix X in linear or quadratic terms.

In this paper, we propose an iterative method for the box-constrained SDP (1.1) using
the distance from the current point to the boundary of F. We introduce a concept of the
distance to the boundary of the feasible set from a trust-region method of Coleman and
Li [4] proposed for the simple-bound problem (1.2). However, we can not directly apply the
search direction of [4] to the box-constrained SDP (1.1) by copying the interval condition
I < x < wu to the eigenvalue conditions O < X =< I, since the matrix X involves not
only the eigenvalues but also the eigenvectors. In particular, it is not straightforward to
guarantee a non-zero step length if we define a search direction ignoring the property that
the eigenvectors are not always continuous functions on X. We devise a new search direction
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by taking both the eigenvalues and the eigenvectors into consideration. We give a non-zero
range of the step length, and we ensure that a movement along the search direction in this
range remains in F.

We also introduce a quadratic approximation function and a radius adjustment from
the trust-region methods [6, 10,18, 21,27]. In ordinary trust-region methods, the search
direction is obtained by solving a trust-region sub-problem, and the sub-problem is usually an
optimization problem that minimizes a quadratic function with a constraint where the search
direction is bounded by a trust-region radius. The search direction by such a trust-region
sub-problem was examined for nonlinear semidefinite complementarity programs in [15],
but an evaluation of the second derivative functions required a huge computation cost and
the problem size there was at most n = 100. In our approach, we first obtain the search
direction based on the distance to the boundary, then we obtain the step length along this
search direction so that the next point will stay in the region determined by a radius. In
the computation of the step length, we utilize the second derivative in its quadratic form,
hence the computation cost in each iteration is lower than the evaluation of whole entries
of the second derivative. We update the radius for the next iteration using an deviation of
the quadratic approximation function from the objective function.

In this paper, we discuss convergence properties of the generated sequence for the first-
order optimality condition. Numerical tests in this paper show that the proposed method
solves strongly-nonlinear functions faster than the feasible direction method. The com-
putation cost of the proposed method in each iteration is low compared to the penalty
barrier method implemented in PENLAB [7], and the proposed method can handle larger
problems than the penalty barrier method. This paper is organized as follows. Section 2
discusses equivalent conditions of the first-optimality conditions. We introduce the new
search direction D(X), and propose the iterative method with adaptive radius adjustment
in Algorithm 2.3. Section 3 establishes the convergence properties of the proposed method.
Section 4 reports numerical results on the performance comparison of the proposed method,
the feasible direction, and the penalty barrier method. Finally, Section 5 gives a conclusion
of this paper and discusses future directions.

Notation and preliminaries

The inner-product between A € R™*™ and B € R™*" is defined by (A|B) := Trace(A” B).
Here, Trace(X) for a matrix X € R™*" is the summation of its diagonal elements, that is,
Trace(X) :== Y 1| Xii.

For A € R™*", we define the Frobenius norm by ||A||r := /(A | A). From the Cauchy-
Schwartz inequality, it holds [(A | B)| < ||A||r||B]|r for A € R™*" and B € R™*".
Throughout the paper, we often use the relation (A | B) = (B | A). In addition, we use
the inequality (A | B) > 0 for two positive semidefinite matrices A > O and B > O.

The notation diag(k1, K2, - . . , kn) stands for the diagonal matrix whose diagonal elements
are K1, Ko, ..., kn. When A = QK Q7 is the eigenvalue decomposition of A € S with the
diagonal matrix K = diag(k1, K2, - ., kn), the rth power of A for r € R is given by A" :=
Qdiag(ky, K, ..., k5)Q" and the two-norm ||A||2 is given by [|A||2 := Amax(AT A))/2 =
max;—1,.. n |ki|. Here, )\maX(ATA) is the largest eigenvalue of the matrix A" A

The gradient matrix Vf(X) € S" and the Hessian mapping V2f(X) at X € S" are
defined so that a Taylor expansion for D € S™ holds with

f(X+ D)= f(X)+(V[(X) | D)+ %(D | V2£(X) | D) + o(]|DI[%),
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where o(d) is of the higher order of d. For example, for a function f(X) = (X | X), we have
Vf(X)=2X and (D | V?f(X) | D) = 2(D | D) from the relation (X + D | X + D) =
(X | X)4+2(X | D)+ (D | D). The gradient matrix V f(X) corresponds to the Fréchet

derivative, and we have (A | V2f(X) | B) = > i jki=1 %AMBM for A,B e S".

We use the matrices P(X) and T'(X) to denote the eigenvalue decomposition of V f(X)
as Vf(X) = P(X)I'(X)P(X)T. The matrix I'(X) is the diagonal matrix whose diagonal
elements are the descending-order eigenvalues of V f(X), denoted by 71(X) > 7 (X) >

+ > Yu(X). The jth column of P(X), denoted by p;(X), is the associated eigenvec-
tor of v;(X). We use ny(X) and n_(X) to denote the number of positive and non-
positive eigenvalues of V f( X)), respectively. We divide I'(X') into the two blocks, '} (X)) :=
diag(ryl(X%’YQ(X)v s 77n+(X))’ F—(X) = diag(’ynJr(X)_H(X%’YnJr(X)J,_Q(X)v s 77”)'
Note that the sizes of T'y (X) and I'_(X) can be zero, but the total is always ny (X) +
n_(X) = n. We also divide P(X) into the two matrices P4 (X),P_(X) by collecting
the corresponding vectors, so the columns of P, (X) are p;(X),... ,pn+(X)(X) in this
order. As a property of eigenvectors, we have P, (X)TP_(X) = O. We also know that
P (X)TP,(X) is the identity matrix of dimension ny(X) and P_(X)TP_(X) is the
identity matrix of dimension n_(X). Finally, we define Ymax(X) := ||V f(X)||2. From the
definition of the two-norm, it holds that ymax(X) = max{|y1(X)I, |7 (X)|}.

An Iterative Method Using Boundary Distance Information

For the simple bound problem (1.2), Coleman and Li [4] proposed a trust-region method
which measures the distance from the current feasible point € R™ to the boundary of the
feasible set (I < x < u). They defined the vector v(x) € R" as

x; —1; if m20arldli>foo

ox;
(@) o —u; if HE <0 and u; < oo
vi(x) = i
” 1 if & >0andl; = —c0
-1 if 2@ 0 and u; = co.

This vector was used to control the approach to the boundary, and the key observation in
the discussion of [4] was that x* satisfies the first-order optimality condition if and only
if %vi(:c) = 0 for each ¢ = 1,...,n. Though the cases I; = —oo or u; = oo are
considered in [4], we will focus the situation [; > —oo and w; < oo in this paper, since the
box-constrained SDP (1.1) has a bounded feasible set.

We can not directly extend the definition of v(x) to the box-constrained SDPs (1.1)
using the conditions on the eigenvalue of X, since the distance to the boundary of F relates
to not only the eigenvalues but also the eigenvectors. To take the effect of eigenvectors into
account, we define two positive semidefinite matrices for X € F;

Vi (X)=P (X)"XP,(X), and V_(X):=P_(X)I'(I-X)P_(X).

The definition of these matrices brings us other properties of the first-order optimality
condition in Lemma 2.1. In the lemma, we use a matrix D(X) € S" and a scalar N(X)
defined by

V+(X)1/2F+(X)V+(X)l/2 'Ymax<X>P+<X>TXP—(X) )P(X)T
meax(X)P—(X)TXP-l-(X) V—(X)1/2F—(X)V—<X)1/2
(2.1)

D(X) := P(X) (
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N(X) := (Vf(X) | D(X)). (2.2)

The definition of the matrix D(X) includes the distance information to the boundary of
the feasible sets F via the matrices V1 (X) and V_(X) like v(x) above. In particular,
|v;(@)] measures the distance of x from the lower (upper) bound z; — ; > 0 (u; — x; > 0)
by z; — l; (u; — x;) for the case (’;; ) >0 (af("f) < 0), respectively. The matrices V;(X)
and V_(X) use this concept; V_(X) (V_(X)) evaluates the distance of X from the
lower (upper) bound of F, that is X — O = O (I — X » O), with an adjustment by the
eigenvectors P (X) (P_(X)) that correspond to the positive (non-positive) eigenvalues of
V f(X), respectively.

Using the relations Vf(X) = P (X)) I (X)P.(X)T+P_(X)IT_(X)P_(X)T, we can
compute [|D(X)||% and N(X) as follow;

ID(X)|[7 = IV +(X) PP (X)V 4 (X) 2[5 + V- (X)PT_ (X)) V- (X) Y27
+ 2(Ymax (X))?[| P+ (X)X P_(X)||%,
N(X) = [V (X) VT (XOV L (X)VHG + [V (X) VT (XOV (X)) [5. (24)

Lemma 2.1. For a matriz X* € F, the following conditions are equivalent.

(a) X™ satisfies the first-order optimality condition (1.3).
(b) (F4(X7) | Vi (X7)) = (T (X7) [ V(X)) = 0.
(¢) N(X7)=0.

(d) [[D(XT)||r =

Proof. [(a) = (b)] We define a matrix X := P, (X*)P,(X*)TX*P (X*)P.(X")T +
P_(X*)P_(X™*)T. Since X* € F, we obtain X = O and

—

I-X

(P+(X*)PL(X")" + P_(X")P_(X")")
—(PL(X")Po(X") X" Po(X*)PL(X")" + P_(X*)P_(X")")
— P (X")PL(X") (I - X*)P4(X")Po(X")" = O,

hence, XeF. Substituting X € F into the inequality (1.3), we have

(VI(X")| X - X)
= (Py(X")T(X)P(X)T + P_(X")T_(X*)P_(X")"
| Py (X")P(X)TX"P(X)P(X)T + P_(X)P_(X")" - X7)
= (D(X") [ I) = (D (X") | P_(X")TX"P_(X")) = (D_(X") | V_(X")) > 0.

Here, we used (A | B) = Trace(A” B) = Trace(BT A), P (X*)TP (X")=1
and P (X*)TP_(X*)=0. Since —T'_(X*) = O and V_(X") = O, we also have
(-T_(X™) | V_(X™)) > 0, so that we obtain (T_(X™) |[V_(X™)) = 0.

Similarly, for the matrix X = P_(X*)P_(X")TX*"P_(X")P_(X")T = O, we can
show I - X = P, (X"P (X" + P (X")P_(X"T(I - X")P_(X*)P_ ( “T
therefore we have X € F. Putting X € F into (1.3), we have (Vf(X™*) | X — X+ >
—(T+(X™) | V4(X™)) > 0. On the other hand, from the properties I' (X™*) > O and
V(X)) = O, it holds (T (X™) [V (X)) > 0. Hence, we obtain (I'{ (X™) |V (X™)) = 0.
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[(b) = (a)] For any X € F, it holds that

(VAXT) | X - X7)
(P4 (X")D4(X*)P4(X")T + P_(X")T_(X*)P_(X")" | X — X"
= (LX) | Po(XT)TXPL(XY) — (Da(X7) | V(X))

(r
—(C_(X7) | P(X")(I = X)P_(X")) + (P(X") | V_(X7))
= (LX) | Po(X)TXPL(X7)) + (-T(X") | P(X")"(I - X)P_(X")) >0.

For the last equality, we used (T'+(X™) | V(X)) = T_(X™) | V_(X")) =0 from (). In
addition, the last non-negativity came from P (X*)TXP, (X*) = O and P_(X*)T(I —
X)P_(X*) = 0.

[(b) = (c)] Since (T4 (X*) | VL (X*) = Trace(V(X*)'/?T (X*)V(X*)/2) and
V(XD (X*)V (XH)Y?2 = 0O, the condition (Fy(X*) | V (X*)) = 0
indicates all the eigenvalues of V (X*)Y?I' (X*)V,(X*)Y/?2 are 0, therefore,
V(X)) (X*)V,(X*)Y/?2 = O. We now consider the eigenvalue decomposition
V. (X*) = QKQ" such that

K = diag(k1, K2, . "'%mr(X*)) is the diagonal matrix with the eigenvalues of V (X™).
Since V. (X™) = O, it holds that x; > 0 for ¢ = 1,...,n,(X™). We define a positive
semidefinite matrix W := QTI‘+(X*)Q. Since the matrix @ is an orthogonal matrix,
V(XYL (XM)V L (X*)Y2 = O leads to KY/?°WK'/? = 0. By taking the diago-
nal elements, we know H1/2W”/£11/2 =0 for i = 1,...,n4(X7"). Therefore, it holds that
mg/ 4Wimg/ * = 0. Since a matrix K'/4*W K'/* is positive semidefinite and its diagonal ele-
ments are zero, we obtain KY*W K4 = O, hence, V. (X*)V/AT (X ")V (X*)/4 = O.
Similarly, the condition (T'_(X*) | V_(X*)) = 0 implies V_ (X *)V/*T_(X*)V _(X*)/4 =
O. Hence, we obtain (c) by (2.4).
[(e) = (b)] The condition N(X*) = 0 leads to V  (X*)'/4T (X" )V (X*)V/* =0
and V_(X*)VAT_(X*)V_(X*)Y/* = O. Hence, it holds that

(T (X7) [ V(X))

(L4 (X7) | V(X)L (X)) 2V (X))
(Vo (XD (X)W (X V(X9)2) =0,

Similarly, we obtain (I'_(X*) | V_(X™*)) = 0 from V_(X*)'/4T_(X*)V_(X*)'/* = 0.
[(b) = (d)] As afirst step of [(b) = (c)] above, we obtained V' (X*)Y/2T (X*)V (X *)1/? =
O and

V_(X*)Y2I_(X*)V_(X*)Y/? = O. Since all the eigenvalues in I‘+(X*) are positive, the
properties (' (X™) | VL (X™)) =0and V_(X™) = O lead to V. (X™) = O. Furthermore,
the decomposition V, (X*) = P, (X*)T(X*)/?(X*)/2P,(X*) = O implies

P (X*)T(X*)/2 = O. Therefore, it holds that

P (XHNX*P_(X*) = P, (X* )T(X )W2(X*)1/2P_(X*) = O. Hence, we conclude
[|D(X™)||F =0 from (2.3).

[(d) = (b)] From the relation (2.3), the condition ||[D(X™)||r = 0 indicates

V (X)YT(X*)V (X*)Y2 =0 and V_(XH)'V/2T_(X*)V_(X*)'/2 = O. By taking
the traces of these matrices, we obtain (b). O

Lemma 2.1, (2.2) and (2.4) indicate that when X does not satisfy the first-order optimal-
ity condition, we can take —% as a descent direction of f(X), that is, (Vf(X) | —
F

%) < 0. Hence, we can expect that the decrease of the objective function f(X —
F
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DX) ) < f(X) for a certain value o > 0. The next lemma gives a non-zero range of

DX DX)
_ (
o to ensure X a||D( X\ e F.

Lemma 2.2. If X € F does not satisfy the first-order optimality condition, then X —
_DX) ID(X)||r
DX, € foracld SUIRYT

Proof. From the definition of vy.x(X), the matrix I — LX)) is a nonnegative diagonal

’Ytnax
matrix, hence this matrix is positive semidefinite. Using P(X)P(X)T = I and -T'_(X) =
O, it holds

_ D(X) o T 3 D(X) .

WmﬂX(X) _P(X)P<X) <X Wmax(X)>P(X)P(X)
172 To(X) r+(X) 12 "

- pood poorxe - | ) V() PP\
,(X)TXP+(X) V*(X)l/zﬁV,(X)l/z

Vo (x)2 (1 - DX Yy (x)12 o
o + ( MX(X) + r 1/2 (T (X)) 1/2 P(Xx)"
o P_(X)'XP_(X)+V_(X) L) V_(X)
= 0.

In a similar way, noticing P (X)T(I — X)P_(X) = —P,(X)TXP_(X) and I +
X)) > O, we derive

Vmax(X) ( )
D(X
R
T(r_ 1/2 T4(X) 1/2
. ( P (X)"(I - X)Po(X) + V(X)) =V (X) o r0,<x> | P
o V_(X) (I+—MX(X))V_(X)
= 0.
From two linear combinations
D(X) ( Ymax(X) )
X-a——S— = l—-a——+—">|X
[[D(X)||r [[D(X)||r
Ymax (X) ( D(X) )
+a X -
[[D(X)||r Ymax (X)
D(X) ) < Ymax(X) )
I— (X -a—r—"t— = l—a-—— 2 | (IT-X
(X 1D i)
Yamax (X) ( D(X) )
toar—o— (I - X+ ——2— |,

[[D(X)[|F Yimax (X)

o DX ( _ DX )> IDX)||r
we obtain X —arpigi = O and I — (X —aqpigis ) = O fora e [0, E5]. O

Based on the property that —% is a descent direction of f(X), we can use
F

S(X):= T 1?(%?‘ as a normalized search direction to find a minimizer.
We propose an iterative method for the box-constrained SDP (1.1) as Algorithm 2.3. In
Algorithm 2.3, we use a quadratic approximation of f with the direction —S(X);

2

q(a, X) := f(X) = a(VF(X) | S(X)) + %(S(X) | V2F(X) | S(X)).
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Algorithm 2.3. An iterative method using boundary distance for box-constrained SDPs

Step 1: Choose an initial point X° € F. Set an initial radius Ag > 0 and set a stopping
threshold € > 0. Choose parameters p1, tio, 71,72 such that 0 < g1 < pe < 1 and
0 <m <1< ny. Set an iteration count k = 0.

Step 2: If N(X*) < ¢, output X* as a solution and stop.

Step 3: Solve a quadratic problem with respect to «;

D(x*
min  g(a, X*) subject to 0 < a < min M,Ak , (2.5)
Yamax (X ")

and let the step length oy, be the minimizer of (2.5).

_ k
Step 4: Let X" = X" - . S(X") where S(X*) := D(iXk) Compute the ratio
I1DX)]|e
xh - (X"
N | ) — f(X7) (2.6)

F(X*) = qlan, X*)’

and set

—k .
Xk:+1 _ X if Tk Z 1751
= L —
X" otherwise.

Step 5: Update the radius Ay by
nlAk if r, < 1
Apyr = Ay if oy < < peo
ey if T > pa.

Step 6: Set k < k + 1 and return to Step 2.

We should note that the quadratic approximation function g(o, X*) requires V2f(X")
in only the scalar value (S(X*) | V2f(X*) | S(X")). Hence, we do not always
need to evaluate each element of V2f(X") in each iteration. For example, for a func-
tion f(X) = cos((X | X)) and a symmetric matrix S € S", it holds (S | V2f(X) | 8) =
—2sin({X | X))(S | S)—4cos({X | X))(X | §)2. This makes each iteration of Algorithm 2.3
low cost compared to the interior-point methods or the penalty barrier method.

We note that the generated sequence by Algorithm 2.3 remains in F, that is, {X k} CcF
from Lemma 2.2. In Steps 4 and 5, we adjust the radius Ag. This adjustment is necessary
to discuss the convergence properties.
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Convergence properties

A matrix X* € F satisfies the first-order optimality condition (1.3) if and only if f(X™) =0,

as noted in Section 1. In this section, we show that the sequence {X*} C F generated by
Algorithm 2.3 with the stopping threshold ¢ = 0 attains limg_, i(Xk) = 0. We divide

the proof into two parts. The first part shows there exists a subsequence of {N(X*)} that
converges to zero. The second part shows limy_, oo N (X k) = 0 in Theorem 3.2, and finally
limg 00 f(X%) = 0 in Theorem 3.3. We should remark that if we use the threshold ¢ = 0

and X" at some iteration k satisfies N(X*) = 0 exactly, we can terminate Algorithm 2.3
since X" satisfies the first-order optimality condition from Lemma 2.1. For the conver-
gence analysis in this section, therefore, we discuss the case where {X k} C F is an infinite
sequence.

Using the matrix D(X), we can employ similar approaches to [4] for the proof of the
first part. However, we can not directly apply the results of [4] to the second part. This is
mainly because that the eigenvector matrices P (X) and P_(X) are not always continuous
functions in X. Instead, our proof relies on the boundedness of (T'y(X) | V(X)) and

(=T (X) | V_(X)).

Convergence of subsequence

To analyze Algorithm 2.3, we introduce two constant values

M, = max |[|[Vf(X)||s2,
1 XEIII F(X)]]2
2
My := max max (D | V°f(X) | D) ,W P
XeF,DeS",D+0 (D | D)

Here, w is a small positive number.

The values M, and M> are finite from the assumptions that the feasible set F is a bounded
and closed set and that the objective function f(X) is a twice continuously differentiable
function on an open set containing F. We can assume that M; > 0 without loss of generality,
since, if My = 0, then f(X) is a constant function in F and every point X € F is optimal.
We remark that w > 0 in the definition of My ensures that we can take M . We do not need
to determine a specific value for w, since M7 and My will be used for only the discussions
of the convergence analysis and they do not appear in Algorithm 2.3. Hence, the value of w
does not affect numerical performance.

We now evaluate the quadratic approximation function g(ay, X k ).

Lemma 3.1. The step length oy in Step 3 satisfies

Q(ak,Xk)<f(Xk)—1min{ N N AkN<X’“>},

B 2 M| D(X™)[3 Amax(X*) " || D(XF)| |
k
Proof. We define a quadratic function ¢(«) := —a% + %2M2. From the definitions
F

of N(X*) and M,, we have g(a, X*) < f(X") + ¢(a), hence,

qone, X*) < F(X*) + ae{omn{ llri)n(r)le)F N H $(a).
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Since N(X*) = (Vf(X*) | D(X*)) > 0 (otherwise, Lemma 2.1 indicates that
X" already satisfies the first-order optimality condition) and ¢(a) is a quadratic func-
tion with respect to «, the minimum of ¢ is attained at one of the three candidates

.
%,Ak or a = % Let cuin be the minimizer of ¢(a) subject to
DX")|1r
0<a< IESIC 011N
_oz_mm{ XN k
k
If amin = @, we have ¢(a@) = _%#XE)H% Next, if amin = % we have

k k

M < @, therefore, MMQ < N(Xk). Hence, it holds that ¢ M =

'Ym'xx( ) 'Ym'xx(X ) ’Ymax(X )
N(X") 1||D<Xk>HFM < 1 NXDH

B 1 NXY . o . . <A
X T, X 2 < —5 X5 Finally, if aynin = Ag, the inequality A < &

k
indicates that A, < — X)) g it holds that ¢(Ay) = —A—NXD
indicates tha E S DX Aence,l olds &: o(Ag) EIDXn +
1A2 A, NXDH N(X") 1 AN
28k Mz < A’“||D<X TSR] 25 G S
Taking the maximum of the three cases, we obtain the inequality of this lemma. O

To simplify the inequality of Lemma 3.1, we replace Ymax(X"*) and |[|D(X"*)||r by con-
venient upper bounds. Since Ymax(X k) is bounded by M, we consider an upper bound on
ID(X")]|p.

Lemma 3.2. For X € F, it holds that || D(X)||% < N(X) + 3 Min®
Proof. Let V,(X) = QKQT be the eigenvalue decomposition of V(X) such
that K = diag(k1, ka,. .., “n+(X)) is the diagonal matrix with the eigenvalues of V' (X).
Since O <= X < I, we have O X V(X)) =< I, hence, 0 < k; < 1fori=1,2...,n(X).
Using a matrix W = Q'I'y(X)Q, we show ||V (X)V2T (X)V(X)V?|r <
V(X)L (X)V (X)) V4|5

IV (X)L (X)) V(X)) = [V (X)PT (X)) V(X)) V2]

= (T (X) | Vo(X)PT(X)V ((X)'?)

—(Vo(X)PT LX)V (X)? | V(X)PT (X)V 4 (X)'?)
(X) =V (X)PT LX)V (X)V? | V(X)PT LX)V (X)'V?)
(X) - QK'*Q'T(X)QK'?Q" | QK'*Q'T(X)QK'*Q")
W — K'PWEKY? | KY2WKY?)
KW R — ||K1/2WK1/2||2
ny (X)) ny (X) ny (X)) ny (X)

_ Z Z Wik 11/4 1/4 Z Z Wik 11/2 1/2)

"+(X) n+(X)

Z Z W2 1/2 1/2 — Iii:‘{j) Z 0.

i=1

Ty
Ty
(
|

The last inequality comes from 0 < k; < 1for i =1,...,n4(X). In a similar way, we also
derive ||V _(X)'2T_(X)V_(X)V2||2 < [|[V_(X)VT_(X)V_(X)V4|3. We evaluate
the last term of (2.3) by a property of the Frobenius norm,

n3

1P+ (X)X P_(X)[[ < [P+(X)I[F- | X7 [P-(X)[[F < ni(X) 00 (X) <
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Here, we used ||Py(X)||%2 = Trace(P+(X)TP (X)) = ny(X). In addition, we used
|| X||r < v/nl|X||2 from [20, (1.2.27)] and O < X = I to derive || X||% < n, and we used
the relation n4 (X) +n_(X) = n to derive ny (X) -n_(X) < ”TQ.
Consequently, it holds from (2.3) that
IDEONIE = [V (X) 2T (X) V(X)) V2[5 + [V (X)VPT(X)V - (X) 217
+ 2Ymax(X)?[| P (X)X P_(X)||%
< VYHXT L (XOV (X))l

3
n
VYT (XY ()5 4 2man( X)?

1
< N(X)+§M12n3.

O
We put Lemma 3.2 into Lemma 3.1 to obtain a new upper bound on ¢(ay, Xk);
g(ar, X*) < f(XF)
1o N(X")? N(X") ALN(XF) . (3.1)
2 My (N(XF)+3Mzn3) - M7 IR o 2z

In Algorithm 2.3, we call the kth iteration a successful iteration if XF*1 is set as X in
Step 4, that is, r; > p1. Otherwise, the kth iteration is called an unsuccessful iteration. For
a successful iteration, we obtain a decrease in the objective function

FXMY) < F(XP) = (F(XF) = qlan, X))

< f(x*)
M N(X")? N(X") ApN(X") (3.2)
2 My (N(Xk) + %M%Tﬁ) oMy \/N(Xk) + M3 . .

Since it holds f(X*T') = f(X*) for an unsuccessful iteration, the objective value f(X") is
non-increasing in Algorithm 2.3.

We are now prepared to show that there exists a subsequence of {N(X¥)} that converges
to zero.

Theorem 3.1. When the sequence {Xk} generated by Algorithm 2.3 with the stopping
threshold € = 0 is an infinite sequence, it holds that

lim inf N'(X*) = 0.

k—oc0

Proof: We assume that there exists € > 0 such that N(Xk) > € for any k > 0, and we will
derive a contradiction.

Let K = {k1,ka,...,k;,...} be the successful iterations. If K is a finite sequence, let k;
be the last iteration of K. Since all of the iterations after k; are unsuccessful, the update rule
of Ay (Step 5 of Algorithm 2.3) implies Ay, y; = 1] Ay,. Hence, we obtain lim; o, A; = 0.
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. . . . . 2 .
Next, we consider the case when K is an infinite sequence. The function m is an
27

increasing function for x > 0, so that it holds from (3.2) that for k; € K,

N (X2 N(XF) Ap, N(X*)
My (N(X*) + Smn3) - M VN(X®) + 1Mz

FER) < (x5 — B min

A2 ~ A, ¢
< f(X*) — L min 6 :

2 Moy (ng%M%nS)’E’ /é+%M12n3

Since f is continuous on a closed set F and X* € F for each F, f(Xk) is bounded below.
Therefore, it holds lim; ;o Ak, = 0. From Step 5 of Algorithm 2.3, it holds that A; < naAy,
for the unsuccessful iterations j = k; + 1...,k;41 — 1. Hence, we obtain lim;_,., A; = 0,
regardless of the finiteness of K. From (3.1) and N(X"¥) > ¢, it holds for sufficiently large k
that

Agé
\J€+ 2 MEn3

We will take a close look at the ratio r,. From the Taylor expansion, there exists £ € (0,1)
such that

F(X?) = glon, X*) > > 0. (3.3)

[N

FIXP =0 S(XY) = F(X) — an(VA(XT) | S(XH)
4 (S(X) | V(X" — e S(XY)) | S(X9)).
Therefore,
FEY) — alok, X4 < B (S(XF) | T2(XF — anS(XH) | S(X)
~(S(X") | V(X" | S(x5)
< A7%(M2 + M) = AZM,.

Using (3.3) in the denominator, the ratio ry is evaluated by

—k 2 13723
o1 = FE ) —ala, X Afdy _ 2Mayet 3
FXE) =gl X 7 5 =i ‘

Therefore, limy_, o, A = 0 leads to limg_ oo 75 = 1 > po. From StepA5 of Algorithm 2.3, we
have A1 = mA, > Ay for sufficiently large k. Thus, there exists kg such that Ay > AEO

for Vk > 12:0, but this contradicts limg_..o Ar = 0. Hence, liminfy_, N(Xk) =0. O

Convergence of the whole sequence

Using the convergence of the subsequence, we will show in Theorem 3.2 that the whole
sequence of {N(X k)} converges to zero. We use the following two lemmas to prove Theo-
rem 3.2.
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Lemma 3.3. For X € F and A, B € S, we have

V|| AllF
3Ma||Allp||Bl|e-

(VI(X) | A)

<
(A V(X)) | B)| <

Proof. The first inequality holds by (Vf(X) | A)| < [[Vf(X)||r||Al|r and ||V f(X)||r <
V||V f(X)]]2 from [20, (1.2.27)].

For the second inequality, we start with the following inequality derived from the defini-
tion of Mo;

(D | V2f(X) | D)| < My||D|[3 for VD eS".
Therefore, we get [(A | V2f(X) | A)| < My||Al|% and |(B | V2f(X) | B)| < My||B]|%.
Furthermore, we put A —¢B into D to obtain the following inequality, which holds for any
t € R;

(A—tB|V’f(X)| A—tB)| < My||A - tB]|%.
Therefore, the inequality

(M:||BI[F — (B | V2f(X) | B))t* —2(Ma(A | B) — (A | V2f(X) | B))t
+(Ma|Al[F — (A | V(X)) | A) > 0

holds for any ¢ € R, and we can derive

(Mx(A | B) — (A | V*f(X)| B))?
(M| Al — (A | V2F(X) | A) (M| Bl — (B | V*f(X) | B))
(20| A7) (2Ms || B |%).

IN A

Consequently, it holds that

(A V2(X) | B)

IN

Mp(A | B) +/(2M3]| A|[3.) (20| B 13)
My || Al || Bl + 20| All || Bl r = 3Mol|Al| | B |

IN

In addition, we replace A with —A to obtain
(—A | V*f(X) | B) < 3Mo||Allr|| Bl

By combining these inequalities, we get [(A | V2f(X) | B)| < 3Ma||A||r||B||F- O

Lemma 3.4. For X" € F, it holds that f(X") > —n\/N(X").
Proof. The objective function of (1.4) at X € F can be evaluated from below by

(VAX") | X - X5

= (P (XM (X" P (XM
+ P (XMr_(xhHp_(xHT | x - x*)

= (L+(X") | PL(X")TX P (X")) — (D (X") | P(X")T(I - X)P_(X"))
— (T (X") | Vi (XP) + (D (XF) | V(X))
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> —(Lp(X") | Ve (XP) + (T (XF) [ V(X))
Furthermore, an upper bound of (' (X*) | V., (X*)) is given by
(LL(XF) [ V(XF)) = Trace(V4 (XM AV (XM AT LX)V (X VAV (X))
< V(XY RV (XA L(X)V o (XY Rl [V (XY
< g (X5)|[V o (X VAT (X VL (X)YF
Here, we used ||V 1 (X*)V/4[|2 < ny(X*) derived from O < V(X*)/4 < I. In a similar
way, it also holds (~T'_(X*) | V_(X")) < n_(X")||[V_(X")V4T_(XF)V_(X*)V4| 5.
Therefore, we obtain
J(XF) 2 =y (XP[V (X)L (X Vo (X
— o (XO)|IV (X (XM V(XY
> —(n4(X") +n_(X"))

X \/\|V+(Xk)1/41“+(Xk)V+(X'“)l/“ll% Vo (XHVAT (XY (XA

= —ny/N(XF).

For the second inequality, we used an inequality ab+cd < (a+c¢)v/b? + d? for a, b, ¢, d > 0.
O

We are ready to prove the convergence of the whole sequence.

Theorem 3.2. When the sequence {Xk} generated by Algorithm 2.8 with ¢ = 0 is an
infinite sequence, it holds that

lim N(X*) =0.

k— o0

Proof. To derive a contradiction, we assume that there exist a positive number €; and
an infinite subsequence K := {k1, ko, ..., ks,...} C {1,2,...} such that N(X*) > ¢ for
Vk; € K and 0 < ¢; < 16noME hold.

From Theorem 3.1, we can take a subsequence £ := {ly,ls,...,1;,...} C {1,2,...} such
that

N(X") > & for k=rkiki+1,...,0; -1
< €.

where ey 1= 4;}\/[1. Note that this is consistent with N(X’“) > €1, since we took 0 < €1 <
16n2M2.

If the kth iteration is a successful iteration and k; < k < [;, we put N(Xk) > €2 into
(3.2) and obtain

4 2 A 2
Fxy < px®) - Elmin = e i

- > "\ W (G ) W o e
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Since f is bounded below and the sequence {f(X"*)} is non-increasing, limy, . (f(X**1) —
f(X*)) = 0. Hence, it holds that

0= lim (f(X*) — £(X**)) > lim 2L min g KRV S G
koo koo 2 My (§+5Min) " Mi” oy ippps |

4

2
62 62 .
———2 - and 2 are constant with repect to k e kno
Mz (341 M2n?) My w p » W w

Since the two terms

4 2 2 2
€y Apes € Apey

> and e
M (e3+1M2n3) = VeE+LEMin3 My = |\ fe24 T M2ns
for sufficiently large k.

Hence, if £ is sufficiently large, it holds that

limg_yoo A = 0. Therefore, we have

FXMY < A(XF) = Ages

2
. pL €5 . . k+1 _ E kN -
where €3 1= & Wy We update the matrix with X X apS(X7") in a
k
successful iteration, therefore, we use oy < Ay, and ||S(X")||p = % =1 to derive
F

FXM) - f(x*

€3

||Xk3_Xk7+1||F SA]C S

k k+1
The inequality || X* — X**1||p < f(X)ie—]:(X)

unsuccessful iteration, since the matrix is updated with X k+1 — X% Hence, it holds that

is also valid when the kth iteration is an

|X* — X p
< ||Xk1 _ anLlHF + |‘in+1 _ in+2||F ot ||Xli,1 _ Xli h
< X ((f(X’“‘) — FXREN) 4 (AR = fXRT) e (AT - f(X“)))

€3
f(xF) = f(Xh)

€3 '

Since the objective function f(X"*) is non-increasing and bounded below, this implies that
lim; o0 HXk — X%||p = 0. Therefore, for e, := Mﬁ;@g > 0, there exists iy such that
|| X* — X" |p < 4 for Vi > .

Since X" ¢ F, it holds that —I < X — Xk < I for X € F. Therefore, we have an
inequality || X — X% || < y/n. For X € F and i > i, it holds that

(VAXM) | X = X5) —(VA(X") | X - X"
= [(VAX" + (XM - X)) | X = X)) (Vi) | X - X")

1
— [VAX) | X = XM+ [ X8 XN VE g(X - X)) | X - X
0

—(VAX") | X - Xx")

1
= / (XM — X" VX (X - X)) | X = X de— (VX)) | X - X
0
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1
S/ \<X’” — Xl VR A(X (X - X)) | X - XM de
0

+|(vrx) | X - Xt
< 3My||XF — XU || p]| X — X5 |p + Vnb || XF - XY

< 3Maes/n + /nMiey
= \/ﬁ(3M2 + M1)€4 = Nesy.

Here, we used Lemma 3.3 for the second inequality. Hence, we have
(VAX5) | X = X5) > (VA(XY) | X = X") = nea. (3.4)

If Ymax(X¥) = 0, then Vf(X") = O, and this results in N(X"*) = 0 from (2.2).
Therefore, from the assumption N(X") > €2 we know that ymay(X*) > 0. Since X% —

k; ki
DX ) ¢ F from Lemma 2.2, we can put X = X" — M into (3.4) to get
Ymax (X ) Ymax (X 1)
D(x" D(x"
i | - PR s (v (xk - PEL) x ) e,
’Ymax(X l) ’Ymax(X 1)

Z i(XlJ) — NeEg.
With Lemma 3.4 and N(X") < €2, we have an upper bound on N(X*);

NXH) = (THX™) | DX)) < an (X (=F(XY) + nea)

< 'ymax(in)(n\/N(Xl-") + nea) < My (nes + nes) = 2nMies.

Therefore, we obtain the contradiction;
ks 1
€1 < N(X 1) < 2nbMey = 561 < €].

Hence, limy_, o N(Xk) =0. O

Combining Lemma 3.4 and Theorem 3.2, we derive the property for the first-order opti-
mality condition.

Theorem 3.3. When the sequence {Xk} generated by Algorithm 2.3 with € = 0 is an
infinite sequence, it holds that

lim f(X*)=0.
k—o0 —

Proof. From Lemma 3.4, we know that —ny/N(X*) < i(Xk) < 0. Hence, Theorem 3.2
indicates limy_, oo i(Xk) =0. O

Using Theorem 3.3, we can show an additional result on the convergence. To make the
generated sequence {X k} itself converge, we need a stronger assumption on the objective
function, for example, strong convexity.
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Corollary 3.5. If the objective function f is strongly convex, that is, there exists v > 0
such that

F(Y) 2 J(X)+ (VAX) | Y = X) + 5IIY = X[} for VXVY € F,
and the sequence {Xk} generated by Algorithm 2.8 with € = 0 is an infinite sequence, then

Xk converges. Furthermore, the accumulation point X* = llmk*}m Xk is an optimal
) ) p /4
solution.

Proof. From X* € F and the definition of i(Xj ) for X7 € F, we have an inequality
f(X7) < (VF(XT) | Xk - X7). By swapping X% and X7, we also obtain the inequality

i(Xk) < (Vf(X*) | X7 — X*). The addition of these two inequalities results in
(VAXY) = VAXT) | XF = X7) < —f(X7) = f(XT).
Theorem 2.1.9 of [17] gives equivalent conditions of strong convexity, and one of them is
(VIY)-VAX)|Y -X)>]Y - X||%2 VX,VY € F.

Due to this inequality, we get

IX* — X < Ly (XF) — (X9).

Theorem 3.3 implies that the sequence {X k } is a Cauchy sequence. Since {X k} is generated
in the closed and bounded set F, it converges to a point of F. Hence, the accumulation
point X™* = limj_,oo X k satisfies the first-order optimality condition. From the assumption
that the objective function is strongly convex, X ™ is an optimal solution. O

Numerical Results

To evaluate the performance of the proposed method, we conducted a numerical test. The
computing environment was Debian Linux run on AMD Opteron Processor 4386 (3 GHz)
and 128 GB of memory space, and we used Matlab R2014a.

The test functions used are listed below and they are classified into the two groups.
The functions of Group I were selected from [25], and we added new functions as Group II.
Function 5 and 6 are an extension of Generalized Rosenbrock function [16] and its variant
with cosine functions, respectively.

Group I: Function 1. f(X)=—-2(C, | X)+ (X | X);

Function 2. f(X) =3cos({X | X)) +sin((X + C;1 | X + C1));
Function 3. f(X) =1log({X | X)+1)+5(C; | X);

Group II: Function 4. f(X)
Function 5 f(X) =1 + Z?:l Z;L=,L-(Aij — Xij)z
n— n— A? 2
+100 20 S (ﬁ ol — ij)

1—1 A?
+100 255 (52

)

_ _ 3

2 .
Xiv1,it1 — Xi,n) ;

n
yi41
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. _ 1 n n Xij X7,27, 2
Function 6. f(X) = 3>, Zj=17j¢i vl (n— 1)Afi

iz iy 2y cos((Xij — Aij)?);
Function 7. f(X)=(Cy | X) —logdet(X + €I) — logdet((1 +&)I — X);

To generate the matrix C in Functions 1, 4, and 7, we chose the eigenvalues k1, ..., Ky,
randomly from the interval [—1,2] and multiply a randomly-generated orthogonal matrix
Q, namely, C := Qdiag(k1,. . - kn)QT. The elements A;; in Functions 5 and 6 were set
as A;; = % fori=1,...,nand A;; = m for i # j. The parameter € in Function 7 was
set as € = 0.02.

We compared the performance of three methods, PIM (the proposed iterative method,
Algorithm 2.3), FEAS (the feasible direction method of Xu et. al. [25]), and PEN (the
penalty barrier method [2,13] implemented in PENLAB [7]). We started PIM and FEAS
with the initial point X° = %I , while PEN automatically chose its initial point. For PIM, we
used the parameters p1; = 0.25, pto = 0.75,1m, = 0.5, 12 = 2.0, and A® = 1. These parameters
were chosen from preliminary experiments on Functions 1 and 4. We used the following
condition as the stopping criterion;

k k-1
PIM  N(X") <107 or VX IIXT Ol 46
mac( | £(X )1}

k k—1
FEAS  |Trace(T_(X*)) — (F(X*) | X*)| < 1076 or % <1076
max s
PEN  the default parameter of PENLAB.

For details of the stopping criterion on FEAS and PEN, refer to [25] and [7], respectively.
We also stopped the computation when the computation time exceeded 24 hours.

Tables 1 and 2 show the numerical results of Group I and Group II, respectively. The
first column is the function type, and the second column n is the size of the matrix X. The
third column indicates the method we applied, and the fourth column is the objective value.
The fifth column is the number of main iterations, and the six column is the computation
time in seconds. The last three columns correspond to the evaluation count of the function
value f(X), the gradient matrix V f(X), and the Hessian mapping V2 f(X).

From these tables, PEN was much slow compared to PIM and FEAS. We did not include
the results of PEN for large problems n > 500, since PEN did not finish the computation
for n = 500 in 24 hours. Though it attained better solution for Function 5, PENLAB [7]
handled the symmetric matrix X as n(n 4+ 1)/2 independent variables (X1, Xi2, ..., Xin,
Xoo, ..oy Xop, ...y Xpn), and it stored all the elements of the Hessian mapping V2 f(X),
therefore, the computation cost was estimated as O(n*) from [13]. This heavy cost restricted
PENLAB to the small sizes. PIM also used the information of the Hessian mapping, but in
only the scalar value (S | V2f(X) | S). Hence, the computation cost of each iteration in
PIM is much lower than PEN, and this low cost is the key to handling large problems as
noted at the end of Section 2.

In the comparison between PIM and FEAS, the computation time of FEAS was shorter
than PIM in Table 1, but longer in Table 2. The functions in Group I involved the variable
matrix X in the linear form (C; | X) or the quadratic form (X | X), and this simple
structure was favorable for the feasible direction method, which was based on a steepest
descent direction. In contrast, the functions in Group II have stronger nonlinearity than
Group I. The evaluation count with respect to the function value (co.f) implies that this
stronger nonlinearity demanded FEAS have a large number of back-step loop. In particular,
FEAS needed many iterations for Rosenbrock-type functions (Functions 5 and 6). PIM
reduced the number of iterations by the properties of the search direction D(X) and the
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Table 1: Numerical results on Group I.

type n method obj iter cpu co.f [ coVf | coV2f
1 50 PIM —3.631 x 10T 48 0.08 95 48 48
1 50 FEAS —3.633 x 10! 36 0.04 215 36 0
1 50 PEN —3.633 x 101 22 323.70 62 31 22
1 100 PIM —7.930 x 10T 67 0.30 133 67 67
1 100 FEAS —7.932 x 10t 36 0.11 239 36 0
1 100 PEN —7.932 x 10t 23 5554.30 64 32 23
1 500 PIM —3.572 x 10? 81 7.70 161 81 81
1 500 FEAS —3.574 x 102 37 2.24 250 37 0
1 1000 PIM —8.648 x 107 64 30.16 127 64 64
1 1000 FEAS —8.651 x 102 32 9.62 204 32 0
1 5000 PIM —3.861 x 103 80 3497.86 159 80 80
1 5000 FEAS —3.862 x 103 36 1111.89 232 36 0
1 | 10000 PIM —7.731 x 103 73 | 24730.04 145 73 73
1 | 10000 FEAS —7.734 x 103 34 7782.18 213 34 0
2 50 PIM —4.000 23 0.04 45 23 23
2 50 FEAS —4.000 31 0.04 293 31 0
2 50 PEN —4.000 115 1808.54 | 1857 124 116
2 100 PIM —4.000 40 0.19 79 40 40
2 100 FEAS —4.000 13 0.05 122 13 0
2 100 PEN —3.985 15 4581.35 114 21 18
2 500 PIM —4.000 26 2.40 51 26 26
2 500 FEAS —4.000 17 1.31 183 17 0
2 1000 PIM —4.000 17 6.32 33 17 17
2 1000 FEAS —4.000 10 4.30 134 10 0
2 5000 PIM —4.000 28 1205.24 55 28 28
2 5000 FEAS —4.000 13 449.59 161 13 0
2 | 10000 PIM —4.000 27 8461.01 53 27 27
2 | 10000 FEAS —3.951 8 2009.73 73 8 0
3 50 PIM —3.756 x 10T 201 0.35 401 201 201
3 50 FEAS —3.756 x 10t 2 0.01 3 2 0
3 50 PEN —3.756 x 10! 28 418.41 76 36 28
3 100 PIM —7.418 x 10T | 208 0.93 415 208 208
3 100 | FEAS | —7.419 x 10! 7 0.02 24 7 0
3 100 PEN —7.419 x 10t 30 7316.99 81 37 30
3 500 PIM —3.625 x 107 | 257 25.62 513 257 257
3 500 FEAS —3.625 x 102 2 0.13 3 2 0
3 1000 PIM —7.739 x 107 | 269 128.23 537 269 269
3 1000 FEAS —7.741 x 102 2 0.65 3 2 0
3 5000 PIM —4.129 x 103 257 | 11996.45 513 257 257
3 5000 FEAS —4.129 x 103 2 74.63 3 2 0
3 | 10000 PIM —8.294 x 10% | 256 | 92901.29 511 256 256
3 | 10000 FEAS —8.295 x 103 2 575.84 3 2 0
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Table 2: Numerical results on Group II.

type n method obj iter cpu co.f | coVf | coV2f
4 50 PIM 1.041 26 0.07 51 26 26
4 50 FEAS 1.041 16 0.03 7 16 0
4 50 PEN 1.041 23 328.07 75 37 23
4 100 PIM 1.039 42 0.19 83 42 42
4 100 FEAS 1.039 24 0.07 138 24 0
4 100 PEN 1.039 25 5824.27 83 40 25
4 500 PIM 1.024 21 2.08 41 21 21
4 500 FEAS 1.024 23 1.35 123 23 0
4 1000 PIM 1.023 14 6.77 27 14 14
4 1000 FEAS 1.023 25 7.35 142 25 0
4 5000 PIM 1.024 12 517.62 23 12 12
4 5000 FEAS 1.024 25 715.68 134 25 0
4 | 10000 PIM 1.025 12 4140.26 23 12 12
4 | 10000 FEAS 1.025 21 4866.45 109 21 0
5 50 PIM 1.122 4 0.01 7 4 4
5 50 FEAS 1.126 19 0.05 252 19 0
5 50 PEN 1.000 20 294.58 61 30 20
5 100 PIM 1.117 6 0.06 11 6 6
5 100 FEAS 1.125 16 0.15 226 16 0
5 100 PEN 1.000 20 4814.74 61 30 20
5 500 PIM 1.004 4 0.82 7 4 4
5 500 FEAS 1.125 16 4.28 286 16 0
5 1000 PIM 1.008 4 4.02 7 4 4
5 1000 FEAS 1.125 18 26.96 352 18 0
5 5000 PIM 1.002 4 192.25 7 4 4
5 5000 FEAS 1.125 90 6345.17 | 2279 90 0
5 | 10000 PIM 1.013 4 1332.14 7 4 4
5 | 10000 FEAS 1.124 | 122 | 51611.04 | 3285 122 0
6 50 PIM —1.000 20 0.11 39 20 20
6 50 FEAS —1.000 12 0.10 92 12 0
6 50 PEN —1.000 | 300 4577.01 915 1218 300
6 100 PIM —1.000 20 0.36 39 20 20
6 100 FEAS —1.000 16 0.56 150 16 0
6 100 PEN —9.997 x 10~ | 300 | 73262.02 | 1005 1308 300
6 500 PIM —1.000 18 10.00 35 18 18
6 500 FEAS —1.000 12 9.36 110 12 0
6 1000 PIM —1.000 4 9.42 7 4 4
6 1000 FEAS —1.000 12 56.33 110 12 0
6 5000 PIM —1.000 4 406.01 7 4 4
6 5000 FEAS —1.000 13 2046.55 130 13 0
6 | 10000 PIM —1.000 3 2076.17 5 3 3
6 | 10000 FEAS —1.000 14 | 10416.77 130 14 0
7 50 PIM 7.817 x 10T 10 0.03 19 10 10
7 50 FEAS 7.817 x 10! 15 0.06 108 15 0
7 50 PEN 7.817 x 10! 13 195.41 38 19 13
7 100 PIM 1.583 x 107 10 0.11 19 10 10
7 100 FEAS 1.583 x 102 17 0.30 13 17 0
7 100 PEN 1.583 x 102 14 3427.86 40 20 14
7 500 PIM 7.825 x 102 10 2.73 19 10 10
7 500 FEAS 7.825 x 102 16 6.22 116 16 0
7 1000 PIM 1.556 x 103 10 12.02 19 10 10
7 1000 FEAS 1.556 x 103 10 15.79 60 10 0
7 5000 PIM 7.707 x 103 11 1708.11 21 11 11
7 5000 FEAS 7.707 x 103 16 4931.70 115 16 0
7 | 10000 PIM 1.533 x 107 11 13379.96 21 11 11
7 | 10000 FEAS 1.533 x 104 14 | 32643.49 94 14 0
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quadratic approximation with the Hessian mapping. In particular, D(X) encompassed the
information of the distance to the boundary to the box-constraints as V(X)) and V_(X).
Therefore, PIM was faster than FEAS for the functions of Group II.

Conclusions and Future Directions

In this paper, we proposed an iterative method for box-constrained SDPs. The search
direction D(X) studied in Section 2 enabled us to include the information of the distance
from the current point to the boundary of the feasible set 7. We discussed the convergence
property of the generated sequence. The numerical tests in Section 4 showed that the
proposed method was more favorable for functions with strong nonlinearity than the feasible
direction method, mainly due to the distance information included in D(X). In addition,
the proposed method handled the larger problems than the penalty barrier method, since
our method did not hold the Hessian mapping in memory space.

One of future researches would be the combination of the feasible direction and the
proposed method, since the feasible direction method fits simple functions. For such a com-
bination, we should extend the convergence analysis from this paper. Another point is the
convergence for a second-order optimality condition, as proven in [4] for box-constrained
problem (1.2). The proof in [4] required further stronger assumptions than this paper and
the second-order optimality condition for nonlinear semidefinite programs involves not only
the Hessian mapping but also an additional mapping [19], so we remain it as a matter to
be discussed further. In this paper, we fixed the parameters pq, p2, 11,72 in the convergence
analysis and the numerical tests. By adjusting these parameters along with the iteration
progress, there is a possibility that we can improve the numerical performance. Such ad-
justments, however, will need careful update of the radius Ay, and a further investigation
should be conducted.
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