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ABSTRACT. We introduce the Lagrangian Transformation(LT) and develop a
general LT method for convex optimization problems.

A class ¥ of strongly concave and smooth functions ¢ : R — R with
specific properties is used to transform the terms of the classical Lagrangian
associated with constraints. The transformation is scaled by a positive vector
of scaling parameters one for each constraint.

Each step of the LT method alternates unconstrained minimization of LT
in primal space with both Lagrange multipliers and scaling parameters update.

The scaling parameters are updated inversely proportional to the square of
the Lagrange multipliers. The updating the scaling parameters in such a way
makes the LT multipliers method equivalent to the Interior Quadratic Prox
for the dual problem in the rescaled dual space. We used this equivalence to
prove convergence and to estimate the rate of convergence of the LT method
under minimum assumptions on the input data.

Our main focus is on the primal-dual LT(PDLT) method. The PDLT
generates a primal-dual sequence that is globally convergent to the primal-
dual solution. We proved that under the standard second order optimality
condition the PDLT sequence converges to the primal-dual solution with an
asymptotic quadratic rate.

Keywords. Lagrangian transformation, duality, interior quadratic prox,
primal-dual LT method.

1. INTRODUCTION

The Lagrangian Transformation is defined and smooth on the entire primal
space.The LT combines the best properties of the classical Lagrangian and smooth
penalty functions and at the same time is free from their basic drawbacks.

The LT multipliers method has several important properties.

First, both the Lagrange multipliers and the scaling parameters vector remain
positive without any particular care, just due to the way they are updated from
step to step. This allows to eliminate the combinatorial nature of constrained
optimization problems with inequality constraints.

Second, the Lagrange multipliers that corresponding to the passive constraints
converge to zero with at least a quadratic rate, thus allowing the detection of the
active constraints in the early stage of the computational process.

Third, the scaling parameters that corresponding to the active constraints re-
main bounded when the primal-dual sequence approaches the primal-dual solution.
This keeps the condition number of the LT Hessian stable, improves the rate of
convergence as compared to the penalty methods and makes the computational
process equally stable both far and near to solution.
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The LT multipliers method is equivalent to the Interior Quadratic Prox for the
dual problem in the rescaled dual space. It allows us to prove convergence as well
as estimate the rate of convergence under minimum assumptions on the input data.

Our main focus is on the primal-dual LT (PDLT) method. We replace the uncon-
strained minimization of the LT in the primal space and the update of the Lagrange
multipliers by solving the primal-dual(PD) system of equation. The application of
Newton’s method to the PD system leads to the PDLT method.

The PDLT method generates a globally convergent primal-dual sequence that
under the standard second order optimality conditions converges to the primal-dual
solution with a quadratic rate. This is our main contribution.

By solving the PD system a given vector of Lagrange multipliers is mapped
into a new primal-dual pair, while the vector of scaling parameters remains fixed.
The contractability properties of the corresponding map are critical both for the
convergence and for the rate of convergence. To understand the conditions under
which the corresponding map is contractive and to find the contractibility bounds
one has to analyze the primal-dual maps (see [17]-[19]). It should be emphasized
that neither the primal LT sequence nor the dual sequence generated by the In-
terior Quadratic Prox provides sufficient information for this analysis. Only the
PD system, which is equivalent to one LT step, has all necessary components for
such an analysis. This reflects the important observation that for any multipliers
method neither the primal sequence nor the dual sequence control the computa-
tional process. The numerical process is governed rather by the PD system. The
importance of the PD system associated with nonlinear rescaling methods has been
recognized for quite some time (see [17]-[18]).

Recently the corresponding PD systems were used to develop globally convergent
primal-dual nonlinear rescaling methods with an up to 1.5-Q superlinear rate (see
[21]-[22]).

In this paper a general primal-dual LT method is developed. The method gen-
erates a globally convergent primal-dual sequence that under the standard second
order optimality conditions converges to the primal-dual solution with a quadratic
rate. In many aspects it reminds Newton’s method for smooth unconstrained opti-
mization.

This similarity becomes possible due to:

1) the special properties of YeW;

2) the structure of the LT method, in particular, the way in which the Lagrange
multipliers and scaling parameters are updated at each step;

3) the fact that the Lagrange multipliers corresponding to the passive constraints
converge to zero with at least a quadratic rate;

4) the way in which we use the merit functions for updating the penalty para-
meter;

5) the way in which we employ the merit function for the Lagrangian regular-
ization.

During the initial phase the PDLT works as the Newton LT method, i.e. New-
ton’s method for LT minimization followed by the Lagrange multipliers and the
scaling parameters update. At some point, the Newton LT method automatically
turns into Newton’s method for the Lagrange system of equations corresponding to
the active constraints.
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It should be emphasized that the PDLT is free from any stringent conditions on
accepting the Newton step, which are typical for constrained optimization problems.

There are three important features, that make Newton’s method for the primal-
dual LT system free from such restrictions.

First, the LT is defined on the entire primal space.

Second, after a few Lagrange multipliers update the terms of the LT correspond-
ing to the passive constraints become negligibly small due to the quadratic conver-
gence to zero of the Lagrange multipliers corresponding to the passive constraints.
Therefore on the one hand these terms became irrelevant for finding the Newton
direction. On the other hand, there is no need to enforce their nonnegativity.

Third, the LT multipliers method is, generally speaking, an exterior point method
in the primal space. Therefore there is no need to enforce the nonnegativity of the
the slack variables for the active constraints as it takes place in the Interior Point
Methods (see [26]).

After a few Lagrange multipliers update the primal-dual LT direction becomes
practically identical to the Newton direction for the Lagrange system of equations
corresponding to the active constraints. This makes possible to prove the asymp-
totic convergence of the primal-dual sequence with quadratic rate.

The paper is organized as follows. In the next section we state the problem and
the basic assumptions on the input data. In section 3 we describe the LT method
and show that it is equivalent to an Interior Quadratic Prox. In section 4 we describe
the convergence results for the LT method. In section 5 we introduce the Primal-
Dual LT method and prove its local quadratic convergence under the standard
second order optimality conditions. In section 6 we consider the globally convergent
primal-dual LT method and show that the primal-dual sequence converges with an
asymptotic quadratic rate. We conclude the paper with some remarks concerning
possible future research.

2. STATEMENT OF THE PROBLEM AND BASIC ASSUMPTIONS

Let f: R — R! be convex and all ¢; : R® — R, i =1,...,q, be concave and
smooth functions. We consider the following convex optimization problem:
z* € X* = Argmin{f(x) | z € Q}, (P)

where Q = {z: ¢;(z) >0, i=1,...,q}. We assume that:
A: The optimal set X* is not empty and bounded.
B: The Slater’s condition holds , i.e. there exists

Z:q(@)>0, i=1,...,q.
Let us consider the Lagrangian L(z, \) = f(x) — >_7_, Aic;(x), the dual function
= inf L
d(\) Jnf (z,N)

and the dual problem

A € L* = Argmax{d(}\) | \eR% }. (D)
Due to the assumption B, the Karush-Kuhn-Tucker (KKT) conditions hold true, i.
e. there exists a vector \* = (A],...,Ar) € RY such that

(2.1) V. L(z*, \*) = Vf(z*) - Z AiVei(z*) =0
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and the complementary slackness conditions

(2.2) Mei(z*)=0, i=1,...,q
are satisfied. We assume that the active constraints set at «* is I* = {i : ¢;(2*) =
0} = {1,...,7}. Let us consider the vector-functions ¢’ (z) = (c1(x),...,c,()),
C(TT) () = (c1(z),...,cr(x)) and their Jacobians Ve(x) = J(c(x)) and Ve (z) =
J(C(r) (a:))

The sufficient regularity condition
(2.3) rankVegy (2*) =7, Af >0, iel”

together with sufficient condition for the minimum z* to be isolated

(24)  (VZ,LE" N)y,y) > pu(y,y), u>0 Yy#£0: Veuy(a*)y=0

comprise the standard second order optimality condition.

3. LAGRANGIAN TRANSFORMATION

We consider a class U of twice continuous differentiable functions ¢ : (—o00, 00) —
R with the following properties:

19, (0) = 0;

200 a) ' (t) > 0; b)Y (0)=1; c)'(t) <at™t; d)|[¢"()|<bt=2 Vte[l, 00),
a>0,b>0;

30, —m T <Y'(t) <0 Ve (—o00,00);

40 () < —M™' Yt € (00,0l and 0 < m < M < oo;

50, — () > 0.5t~ (t) Vt € [1,00).

The Lagrangian transformation £ : R™ x RY, x RY, — R we define by the
following formula:

q

(3.1) Lz, A k) = fx) = >k d(kidei(x),

i=1
and we assume ki)\f =k>0,i=1,...,9. Due to concavity of ¥(t), convexity of
f(x) and concavity of ¢;(z), i =1,...,q the LT L(z, A\, k) is a convex function in x

for any fixed A € RY | and k € R% . Also due to property 4°, assumption A and
convexity of f(x) and all —¢;(z) for any given AeR% | and k = (ky,...,k;) € RY |
the minimizer

(3.2) Z =2Z(\ k) = argmin{L(z, \,k) | x € R"}

exists. It can be proved using arguments similar to those in [1]. Due to the com-
plementarity condition (2.2) and properties 1° and 2°b) for any KKT pair (z*, \*)
and any k € RY | we have

2) Vo L(z*, A", k) = V. L(z*,\*) =0, ie.

¥ € X* = Argmin{L(z,\",k) | x € R"};
3) V2,L(z", A", k) = V2, L(x*, \*) + 9" (0) Ve (2%) Ky, A,y *Ve (), where
K,y = diag(k;)j_,, Ay = diag(X;)j_,. Therefore, for K, = IcAZ‘T)_2 we have

(83)  VZLE"AK) = V2,L(x", ") — k" (0)Vel (") Veg (2):
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Before describing the LT multipliers method we would like to make a few com-
ments about properties 1)-3). Let us consider a nonsmooth function @ : R” — R
given by the following formula

Q(z,z%) = max{f(z) — f(«"), —ci(x), i =1,...,q}.

It is easy to see that the constrained optimization problem (P) is equivalent to the
unconstrained nonsmooth optimization problem

Q(z*,z") = min{Q(x,z") | z€R"} = 0.

For any fixed k € RY | due to 1) and 2) the function P(z, \*, k) = L(z, \*, k)— f(z*)
is an exact smooth approximation of Q(z,z*) at the solution z*, i. e.

P(z*, A\, k) = min{P(z,\",k) | z e R"} = Q(z",2") =0 VkeRL..

The Log-barrier function F(x,k) = f(x) — k™' Y.7_, Inc;(z) one can also view
as an approximation for Q(z,z*) at = x*, however, for any fixed k > 0

lim (F(x,k) — Q(z*,2")) = 0.
r—x*

Therefore there is only one way to guarantee convergence of the minimizers
x(k) = argmin{F'(z, k) | zeR"}

to the solution x*: unbounded increase of the penalty parameter k& > 0. It leads to
the well known numerical problems, which for NLP calculations have much stronger
effect than for LP.

On the other hand, the LT L(z, A, k) along with the penalty parameter & > 0
has two extra tools: the vector of the Lagrange multipliers AéeR% | and the scaling
parameter vector k € RY . We will show later that the LT method generates a
primal-dual sequence converging to the primal-dual solution under any fixed penalty
parameter k > 0. Moreover, using properly all three tools it becomes possible to
develop a primal-dual LT method with a quadratic rate of convergence. This is the
main purpose of the paper.

It follows from 3) (see (3.3)) that the LT Hessian V,,L(z*, A*, k) is identical
to the Hessian of the Quadratic Augmented Lagrangean (see [11], [23]-[25]) corre-
sponding to the active constraints set. Moreover, due to Debreu lemma, (see [7])
under the standard second order optimality condition (2.3)—(2.4) the LT Hessian
V2, L(z*, \*, k) is positive definite for all k > kg if kg > 0 is large enough, whether
f(z) and all —¢;(x) are convex or not. This is another important property of the LT
L(z, A, k) allowing to extend some of the obtained result for nonconvex optimization
problems.

Now we are ready to introduce the LT method.

Let 2 e R", N e RY ,, k> 0and k° = (kY = k(\0)"2, i =1,...,¢q). The LT
multipliers method maps the triple (z*,A*,k®) into (z*T1, A5t k**1) defined by
the following formulas:

(3.4) 25 = argmin{L(z, \*,k*) | € R"},
BH A = N (KA (@) = A/ (R() T e(@th), i=1,....q,
(3.6) Et=kO\TH ™2 i=1,...,q

Theorem 3.1. If assumption A is satisfied then
1) the LT method (3.4)-(3.6) is well defined;
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2) the LT method (3.4)—(3.6) is equivalent to an Interior Quadratic Prox for the
dual problem;

3) the LT method (3.4)-(3.6) is equivalent to an Interior Prox method with second
order p-divergence distance function.

Proof. 1) As we have mentioned already the existence of x*T! for any given \* €
R% | and k* € R% follows from assumption A, convexity of f(z), concavity of ¢;(x)
and properties 3° and 4° of the transformation ¢y€W¥. Therefore the LT method
(3.4)—(3.6) is well defined.

2) From (3.4) and (3.5) we obtain

(3.7) VoL(@™™ A k%) = V™) =Y Ny (k(X])  es(2* ™)) Vei (2
=V, L(z*T At = 0.

From (3.5) and 2%) follows A**! = (AJ*', ... A\s*1) € RY,. Therefore from
(3.6) we have k*+1 = (k{*', ... k3t1) € RL . Tt follows from (3.7) that

(3.8) 25 = argmin{L(x, \*T!) | z € R"},
so d(A*Th) = L(x* T At) and —c(a*Tt) € d(A*T1), where dd(A\*+1) is subdiffer-

ential of d()\) at A = \s*L.
From (3.5), 2°b) and the mean value formula we obtain

AN = N RN (@) = 1 (0) = RSO (B R A e ()

(Rt Ry 3

=k () (e, i=1,....q,

i\ Vg [s,i]

where 0 < 0§ < 1.
Using (3.6) we have

(39) A= R (e ),
where W{; (-) = diag(uf, ()1,

[s+4]
The equation (3.9) can be rewritten as follows:

(3.10) —c(@* ) + RO () T = X%) = 0.

Keeping in mind —c(z**1) € 9d(A\**1) the equation (3.10) is the optimality
criteria for the vector A**! to be a maximizer in the following problem:

(311) ) = max{d(3) — 5k~ S (vl ()7 - A)? | A€ BT

1
= max{d(\) = sk~ A= N[}, | A € R,

where Ry = (—U{,(-) ™" and ||}, = AT R\

Therefore the LT method (3.4)—(3.6) is equivalent to the Quadratic Prox method
(3.11) for the dual problem in the rescaled dual space. Keeping in mind that
Quadratic Prox (3.11) generates positive dual sequence {\*} € RY_ we conclude
that LT method (3.4)—(3.6) is equivalent to Interior Quadratic Prox (3.11).

3) The formula for the Lagrange multipliers update can be rewritten as follows:

(3.12) B (™) =/ TN, =1,
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The inverse 1! exists due to 3°. Using ¢/~ " = ¢*', formula (3.6) and assuming
= —1*, we can rewrite (3.12) as follows:

(3.13) —ci(@"h) = kTN (AT /D).
Again, keeping in mind —c(z**1) € ad()\sﬂ) from (3.13) we obtain

(3.14) d(A**) = max{d(\ 12 (A)Z(Ni/A9) | A € RY}.

Due to lim;_,o 9'(t) = 0, which follows from 2%c), for the kernel ¢ we obtain
limy 0, ¢'(t) = —o0, hence A**t e R?

In other words the LT method (3.4)—(3.6) is equivalent to the Interior Prox
method

(3.15) d(\*T) = max{d(\) — k"' D(\, \%) | )\eRq}
where D : R% x R%, — Ry ,given by formula D(u,v) = > 7_, vZ¢(u;/v;), is the
second order p—divergence distance with the kernel ¢ : Ry, — R, O

The method (3.11) reminds the classical quadratic prox (see [6], [10], [13], [14],
[25]). On the other hand, the LT method (3.4)—(3.6) is an exterior-interior point
method. The LT method is an exterior-point method in the primal space and an
interior-point mathod in the dual space. The Interior Prox method (3.15) has been
studied in [2], [3], [20], [27].

The properties of the kernels ¢ are induced by properties 1°-5° of the original
transformation ¢p€W¥. They were established in the following theorem.

Theorem 3.2. [20] The kernels o€® are convex twice continuously differentiable
and possess the following properties:

1) o(s) > 0Vs € (0,00) and ming>g ¢(s) = ¢(1) = 0;

2) a) limg_o4 ¢'(s) = —00; b) ¢'(s) is monotone increasing; ¢) ¢'(1) = 0;

3)a)¢’(s)>m>0Vs e (0,00); b) ¢"(s) <M < c0Vs € [l,0).

Unfortunately several well known transformations including exponential ¢4 (t) =
1 — et [12], logarithmic 1)2(t) = In(t 4+ 1) and hyperbolic 13(t) = t(t + 1)_1 MBF
[17] as well as log-sigmoid 4 (t) = 2(In2 + ¢ — In(1 + €?)) and modified CHKS
transformation 5 (t) = t — \/t? + 4n+2,/7, >0 ([20]) do not satisfy 1°-5°. Trans-
formations ;-3 do not satisfy property 3° (m = 0), while for ¥4 and 95 the
property 4° is violated (M = co). It can be fixed however by using the quadratic
extrapolation idea, which first was introduced in [5] for the logarithmic MBF trans-
formation 5. For a given —1 < 7 < 0 we modified the transformations ¥1—5 as
follows:

. 1/}‘(15)’ t=>T, S

(3.16) b;(t) ._{ q;(t) i=n i=L..5,
where ¢;(t) = a;t>+b;t+c; and the coefficients a; = 0.5¢7 (1), b; = ¥} (1) =794 (1),
¢j = (1) — TP}(7) 4+ 0.57°¢! (1) are defined from the system

bi(T) =qi(7),  Pi(r) =qi(r),  ¢j(r) =qj (7).

One can check directly that t;, j =1,...,5 given by (3.16) belong to ¥. Their
Fenchel conjugate are given by formula

o [ U, s,
¢J($) -—{ a(s), s>/(7), j=1,...,5.
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Therefore due to Theorem 3.2 kernels p; = —;€®.

In [2] to guarantee 3a) the authors regularized the logarithmic MBF kernel
19(s) = s—Ins—1. The regularized logarithmic MBF kernel g(s) = 0.5v(s—1)%2+
w(s—Ins—1), u > 0, v > 0 has some very interesting properties allowing us to prove
the global convergence of the dual sequence {A*} generated by the Interior Prox
method (3.15) to the dual solution A\* with O((ks)™") rate (see [2]). The Fenchel
transform @5 of the kernel @, leads to primal transformation 1o = —@3, which
satisfy properties 1°-5% therefore such transformation along with those given by
(3.16) can be used in the framework of primal-dual LT method, which we develop
in sections 5 and 6.

4. CONVERGENCE AND RATE OF CONVERGENCE OF THE LT METHOD

In this section we present convergence results for the general LT method. The
key component of the convergence proof is the equivalence of the LT method (3.4)—
(3.6) to the Interior Quadratic Prox (3.11) for the dual problem.

Let A’€R% , be the initial vector of Lagrange multipliers and d = d(A\*) — d(\°).
The dual level set Ag = {AeR% : d(A)>d(\?)} is bounded due to concavity of d())
and boundedness of L* (see Corollary 20 in [8]). For €R™ we consider two sets of
indices: I~ (x) = {i: ¢;(x) <0} and I (x) = {i: ¢;(x) > 0}. We introduce the
maximum constraint violation

vy = max{—c;(z) | iel~ (z')}

and the upper bound

q q
di =3 Njeah)] > 3 Nei(ah)
i=1 i=1

for the duality gap at the step 1.
Let ¥s = mini<j<sv;, ds = minj<;<sd;. For a bounded close set Y C R"™ and
yo¢Y we consider the distance p(yo,Y) = min{|lyo — y|| | ¥y € Y} from y, to Y.

Theorem 4.1. If the assumptions A and B are satisfied then
1) the primal-dual sequence {x*,\°} is bounded, and the following estimations
hold:

d()\s+1) _ d()\s) > mk—ln)\s-l-l _ )\SH27
AN —d(N)=kmM =2 > et
i€I—(zs+1)
2) for the constraints violation and the duality gap the following bounds hold:
5, = O((ks) %),  ds =O((sk)”");

3) the primal-dual sequence {x°,A°} converges to the primal-dual solution in
value, 1. e.
f(@*) = lim f(z®) = lim d(\°) = d(\"),

S§— 00 §—00
and
lim p(z®,X*) =0, lim p(A\°,L") =0;
S§—00 §—0C0
besides, any converging primal-dual subsequence has the primal-dual solution as a
limit point.
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Proof. 1) From the concavity of d(\) and —c(x*Tt) € dd(A\*T1) we have
A — A< (—e(@ 1), A=A+
or
(4.1) AT —d(N)>(c(x¥TH), A — X5t
Using (3.5) and (3.6) we have
ety = (k)TN A) = BTN TN,
Using ¢/~ ' = ¢*' we obtain
(4.2) (@) = kI (TN, dg
Keeping in mind ¢*'(1) = ¥*'(A\{/\$) = 0 from (4.1) for A = A\* we obtain

(4.3)  dATH) —d(N\*)> fj ETIXS (TN — o (A5 /A (A = A7),

Using the mean value formula we have
PP — (/AT =~ (DT - AT = " () T AT - AT,
Using 3(a) from Theorem 3.2 and (4.3) we obtain
(4.4) AT — d(N)Zmk A — A
Let iel (%) = {i : ¢;(z°"1) < 0}. Using ¢*'(1) = ¢*' (A3/Af) = 0, the mean
value formula, the equation (4.2) and 3(b) from Theorem 3.2 we obtain
—ci(@™h) = RTIN T (AT /AD) — T (T /D)
=BT =g )T = AD<ET I OINT = AT <ETIMINTT - A7),
or
AT = N[ >EM Y (—ci(2®TY)), del™ (2°1h).
Combining the last inequality with (4.4) we obtain
(4.5) AN —dA)ZkmM ™2 Y G at.
il (x5 +1)
2) From (4.5) we have
(4.6) AT — d(N)>kmM 202, ;.

Summing up (4.5) from [ = 0 to [ = s we obtain

d=d(\") — d(\°)=d(\*T1) — d(A0)=kmM ™2 "o, .
1=0
Keeping in mind that o5 = min{v; | 1<I<s}, we obtain

(4.7) B, <MVdm—1(ks)" %" = O((ks) "®).

The primal asymptotic feasibility follows from v; — 0.

The bound similar to (4.7) for the duality gap ds can be established using argu-
ments similar to those in [20].

3) From assumption B follows boundedness of L*. From boundedness of L* and
concavity of d(X) follows boundedness of Ly = {A€R% : d(A\)>d(A°)} (see Corollary
20 in [8]).
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From (4.4) follows the dual monotonicity d(AS*1)>d(\*) + mk=L|Ast1 — X3|%,
s>0. Also d(A®)<f(z*), s>0, therefore there is d(A>°) = lim,_, o d(A®) and

(4.8) Jim (d\*T) —d(\*)) = 0.

The dual sequence {_/\S} is bounded, therefore there is a converging subsequence
{A%} 0 limg oo A% = AL

Due to (4.4) and (4.8) we have
(4.9) lim A5 =\

The boundedness of the primal sequence {z®} follows from the boundedness of
X* and lim;_ o v; = 0 (see Corollary 20 in [8]).

From (3.4)—(3.5) we have

(4.10) VoL@ N k%) = V, Lzt A5t = 0.
Without loss of generality we can assume that
lim 25! = 7.

By passing to limit (4.10) we obtain
lim V,L(z® T A\t =V, L(z,\) = 0.

s —00

We consider two sets of indices I, = {i: \; >0} and Iy = {i : \; = 0}.
From (3.5)—(3.6) we have

(4.11) ci(z® ) = ETINSY TEOSTLNY), el

By passing (4.11) to the limit and keeping in mind 2¢) from Theorem 3.2 we
obtain

Cl(’i‘) = kilj\ltpl(l) = 0, i€I+.
Due to v,—0 for any i€y we have

lim ¢;(z*' ) = ¢;(2)>0.

§;—00
Therefore for the pair (Z,\) the KKT’s conditions are satisfied, i. e.
VoL(Z,A\) =0, XeR%, ¢(z)eR%L, (A c(z)) =0,

therefore Z = 2*, A = A\*. In view of the dual monotonicity we have

lim d(X*) = d(}) = d(\").

Therefore,
S§— 00 8§— 00

(4.12) d(X*) = lim d(A*) = lim (f(z*) — Z)\fci(xs)).

To complete the proof we have to show the asymptotic complementarity condi-
tion

a
: S (mS) —
(4.13) 815202)\i02(x )=0.
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From A*eR% | and v,—0 we have lim,_,o Af¢;(2%)>0. Let us assume the oppo-
site to (4.13), i.e. that there is i€{1,..., ¢} such that for a primal-dual subsequence
{z*, \*} we have

lim Alte; () =p > 0.
Without loosing the generality we can assume that limg, o, % = Z, limg, 00 A% =
Xi > 0. Then X\i¢;(Z) = p > 0, therefore ¢;(Z) > 0 and A; = p(c;(Z))”" > 0, which
is impossible because for any i€l we have ¢;(Z) = 0.
From (4.12)—(4.13) we have

q
(4.14)  d(\*) = lim d(A\*) = lim (f(2%) = > Nei(®) = lim f(z°) = f(z*).
i=1
Keeping in mind that X* = {z€eQ : f(z)<f(2*)}, from primal asymptotic
feasibility and (4.14) we obtain lims_, p(z®, X*) = 0 (see [19] Lemma 11, Chap.
9, §1).
Taking in to account L* = {A€R’ , : d(A\)>d()\*)} and using again(4.14) and
Lemma 11 we obtain lim,_,o p(A®, L*) = 0.
We completed the proof of the Theorem 4.1. O

Remark 4.1. 1t follows from (4.5) that for any <0 and any i = 1,...,q the
inequality c;(x*T1)<7 is possible only for a finite number of steps. Therefore from
some point on only original transformations can be used in the LT method. In
fact for k > 0 large enough the quadratic branch can be used just once. Therefore,
the asymptotic analysis and the numerical performance of the LT method (3.4)-
(3.6) and its dual equivalent (3.11) or (3.15) depends only on the properties of the
original transformations P15 and the correspondent original dual kernels 1 —ps.
The transformations s for t>7 are infinite time differentiable and so is the
LT L(x,\ k) if the input data has the corresponding property. It allows to use the
Newton method for solving the Primal-Dual system, which is equivalent to (3.4)-
(3.5). We will concentrate on it in section 5.

Each transformation 1;€W¥, j = 1,...,5 leads to a particular second order Entro-
py-like distance function Dj(u,v) = Y7  v2p;(u;/v;). Each distance function
Dj(u,v) leads to a corresponding Interior Prox method (3.15) for finding maximum
of a concave function on R.

Sometimes the origin of the function d()) is irrelevant for the convergence analy-
sis of the method (3.15) (see [3]). However, when d(A) is the dual function for the
dual problem (D), such analysis can produce only limited results, because neither
the primal nor the dual sequence controls the LT method. The LT method is rather
governed by the PD system solving which is equivalent to LT step.

The PD system is defined by the primal-dual map similar to those we used
to establish the rate of convergence of nonlinear rescaling methods(see [17]-[19]).
Using the corresponding primal-dual map we can strengthen the convergence results
of Theorem 4.1 by assuming the standard second order optimality conditions.

From (3.6) we have lim, o kf = k(A\¥) ™2, i = 1,...,r, i. e. the scaling para-
meters corresponding to the active constraints grow linearly with k > 0. Therefore
the technique we used in [17], [19] can be applied for the asymptotic analysis of the
method (3.4)—(3.6).
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For a given small enough §>0, we define the following set:
DK, 6) ={(Ak) e RL xRL, : X, >4, |\ — A <0k, i=1,....rm
0<N<kS, k>ko, i=r+1,...,q; ki=k\? i=1,...,q}.

Theorem 4.2. If f(z), c;(x)€C? and the standard second order optimality condi-
tions (2.8)-(2.4) hold, then there exists such small >0 and large enough ko > 0
that for any (A, k)eD(-) we have:

1) There exists T = T(\, k) = argmin{L(x, \,k) | x€R"} such that

V.L(Z,N\k)=0
and
= N0 (k) (@), k=X i=1,...,q
2) For the pair (&, \) the bound
max{[|Z — &, A = A[[}<ckTH|A = A7

holds and ¢ > 0 is independent on k>kg.
3) The LT L(x, A\, k) is strongly convez in the neighborhood of T.

Theorem 4.2 can be proved by a slight modification of the correspondent proof
of Theorem 1 in [17] (see also [19]).

Remark 4.2. All results of Theorem 4.2 do not require convexity of f(x) and all
—c;(x), i =1,...,q. Therefore the LT method can be used for solving nonconvex
optimization problems. In fact, it is enough to find T just ones for k > 0 large
enough before the LT method starts finding minimums of strongly convez functions
at each step. To find the first unconstrained minimizer for a wide class of noncon-
vex functions one can use very interesting cubic reqularization of Newton’s method
recently developed in [15].

Finding 2°*! requires solving an unconstrained minimization problem (3.4),
which is, generally speaking, an infinite procedure. The stopping criteria (see [19]-
[21]) allows to replace x°T! by an approximation z°T!, which can be found in a
finite number of Newton steps by minimizing £(z, A*,k®) in 2€R™. If 2°! is used
in the formula (3.5) for the Lagrange multipliers update then bounds similar those
established in 2) of Theorem 4.2 remain true.

For a given 0>0 let us consider the sequence {z*, \*,k*} generated by the fol-
lowing formulas:

(4.15) 25 | VL L@ TN k)| < ok 7P (EO) " Le(Z )N — N9,
(4.16) ML = W/ (B(A5) " e(z°T) A,

where
U (k(V) (@) = diag(¥/ (k(A]) (@)
and
k.= (ki =k(O)"2, i=1,...,q).
The following theorem can be proven the same way we proved Theorem 7.1 in
[19].
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Theorem 4.3. If the standard second order optimality conditions (2.1)—(2.3) hold
and the Hessians V2 f(x) and V3c¢;(z), i = 1,...,m satisfy the Lipschitz conditions
(4.17)

IV2f(z) = V2 FW)I<Lolle —yll,  IV?ei(e) = Viay)ll<Lillz —yll, i=1,....q,

then there is ko > 0 large enough such that for the primal-dual sequence {T°, \*}
generated by the formulas (4.15)—(4.16) the following estimations hold true and
¢ > 0 is independent from k>kg for s>0:

(4.18) [|Z5T! — 2 |[<c(1 + o)k HIAS = A, AT = A|<c(1+ o)k~ A — \¥|.

To find an approximation Z°t! one can use Newton’s method with steplength
for minimization £(z,A*,k*) in z. It requires generally speaking several Newton
steps to find z5+1. Then we update the vector of Lagrange multipliers \* and the
scaling parameters vector k® using 5! instead of z°*! in (3.5) and A**! instead
of A**1in (3.6).

In the next section we develop a different approach. Instead of finding z°*' and
then updating the Lagrange multipliers we consider a primal-dual system, solving
which is equivalent to finding z°*t! and A**!'. Newton’s method for solving the
primal-dual system that is equivalent to (3.4)—(3.5) leads to the Primal-Dual LT
method.

5. LocAL PRIMAL-DuUAL LT METHOD

In this section we describe the PDLT method and prove local quadratic rate
of convergence of the primal-dual sequence to the primal-dual solution under the
standard second order optimality condition. One step of the LT method (3.4)—(3.6)
maps the given triple (z, A, k)eR"” xR% | xRY | into a triple (Z, X, k)eR” xRE xR |
by formulas

1 VLLENK) = V@) = D0 (kidiei (@) A Ve ()

(5.1) —VIE) - S MVea(E) =0,
(5.2) XA = A (kA Yei(@), i=1,....q,
(5.3) E:Ei:k:\\i_Q, cesq.

By removing the scaling vector update formula (5 3) from the system (5.1)—(5.3),
we obtain the primal-dual LT system

(5.4) V.L(# ) = Vf(Z) - Zivci@) =0,
(5.5) X =0 (kA" Le(@)A,

where U/ (kA~1¢(7)) = diag(y (kN i (7)),

From the standard second order optimality condition (2.3)—(2.4) follows the
uniqueness of * and \*. Also there is 7* > 0 that

a) min{c;(z*) | r + 1<i<q¢}>7* and b) min{\} | 1<i<r}>7*.

Therefore due to (4.18) there is ko > 0 large enough that for any k>ky and s>1
(5.6) a) min{c;(x®) | 7 +1<i<q}>0.57* and b) min{\; | 1<i<r}>0.57".

Using formula (3.5) and the property 2%c) we have

A= (kD) e @ )R <2a(kT) (A, s>
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Hence for any fixed k > max{ko, 2a(7*) "'} we have
MNTL<(A)?, s>, r+1<i<q.

So for a given accuracy 0 < ¢ << 1 in at most s = O(Inlne~!) Lagrange mul-
tipliers updates the Lagrange multipliers for the passive constraints will be of the
order o(¢?). From this point on they will be automatically ignored in the further
calculations together with the part of LT related to the passive constraints. There-
fore the primal-dual system (5.4)—(5.5) will be actually reduced to the following
system for 7 and = (Xl, . ,Xr):

(5.7) V.L(E N\ = Vf(Z) — Z:\\chi(i) =0,
(5.8) N =0 (k) ra@)N, i=1,.. .7

To simplify notation we use L(x,\) for the truncated Lagrangian i. e. L(z,\) =
f(z)=>"i_, Aici(z) and ¢(z) for the active constraints vector-function, i. e. ¢’ (z) =
(c1(z),...,cr()).

We use the vector norm ||z|| = maxi<;<y, |z;| and the matrix A : R™ — R" norm
|A] = maXlgign(Zg;l la;;]). For a given gy > 0 we define the ¢p-neighborhood
Q= {y = (@, NeR"xRL, : |y — y*[[<eo} of the primal-dual solution y* =
(x*, \%).

We will measure the distance between the current approximation y = (2, \) and
the solution y* using the following merit function:

q
Vo) = V) = w9, 2wl = iy, i) 3 Pulle)] = i, Ao
assuming that the input data is properly normalized. It follows from the KKT

condition (2.1)—(2.2) that

viz,\) =0 & zx=2z" A=\"
Later we will use the following lemma.

Lemma 5.1. [22] Under the standard second order optimality condition (2.3)—(2.4)
and Lipschitz condition (4.17) there exists 0 < my < My < oo and g9 > 0 small
enough that

(5.9) molly — y*|<v(y)<Molly — y*||  VyeQq,.

It follows from (5.9) that in the neigbourhood €2, the merit function v(y) is
similar to ||V f(z)| for unconstrained optimization problem min{f(z) | z€R"}.
The merit function v(y) will be used

1) to update the penalty parameter k > 0;

2) to control accuracy at each step as well as for the overall stopping criteria;

3) to identify “small” and “large” Lagrange multipliers at each PDLT step;

4) to decide whether the primal or primal-dual direction has to be used at the
current step.

First we consider Newton’s method for solving system (5.7)—(5.8) and show its
local quadratic convergence. To find the Newton direction (Az, AX) we have to
linearize the system (5.7)—(5.8) at y = (x, \).
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We start with system (5.8). Due to 3° there exists the inverse ¢/’ ~'. Therefore
using the identity ¢/~ = 1*’ we can rewrite (5.8) as follows:

(@) = kA T O /A) = BN (/) = =k e (/).
Assuming ¥ = x + Az and X = A+ A), keeping in mind ¢”(1) = 0 and ignoring
terms of second and higher order we obtain

= kIO (L 4+ AN/ M) = k7R (D)AN;, i=1,...,7,
or
ci(w) + Ve (o) Az + k71 (1)AN =0, i=1,...,7
Now we linearize the system (5.7) at y = (2, \). We have

V() + V2 f(x)Az =Y (A + AN)(Vei(x) + V() Az) = 0.
i=1
Again, ignoring terms of the second and higher orders we obtain the following
linearization of the PD system (5.7)—(5.8):

(5.10) V2, L(z, ) Az — V! (2) AN = =V, L(z, \),
(5.11) Ve(r)Ax + k71" (DITAN = —c(z),
where I" identical matrix in R" and Ve(z) = J(c(z)) Jacobian of ¢(z). Let us

introduce the matrix
2 . _ CT .
Ni(2,A) = Ni(y) = Ni(+) = [ V%fjg) k‘lz”(l())lr } .

Then the system (5.10)—(5.11) can be written as follows:

o 2] 7]

The local PDLT method consists of the following operations:
1. Find the primal-dual Newton direction Ay = (Axz, A)) from the system

o o3[ 0]
2. Find the new primal-dual vector § = (Z, :\\) by formulas
(5.13) Ti=a+Az, A= A+AN
3. Update the scaling parameter
(5.14) k=@ "
Along with the matrix Nj(-) we consider the matrix
Noo(y) = Noo(-) = VVQCL(()) —VST(.)
We will use later the following technical Lemma.

Lemma 5.2. [22] Let A: R"—R" be an invertible matriz and || A= ||<co then for
small enough €>0 any B : R™ — R"™ such that |A — Bl|<e is invertible and the
following bounds hold:

(5.15) a) ||[B7Y|<2cy and b) [[A7' - B7Y|<2c3e.
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Lemma 5.3. If the standard second order optimality conditions (2.3)—(2.4) and
the Lipschitz conditions (4.17) are satisfied then there exists small enough 9 > 0
and large enough ko > 0 that both matrices Ny (y) and Ni(y) are non-singular and
there is cog > 0 independent on yefd., and k>kq that

(616)  max{INZ @I @)} <20 Yoel, and 2k,

Proof. Tt is well known (see for example [16 ]) that under the standard second order
optimality conditions (2.3)-(2.4) the matrix

e vey | VEL(z*,N*) =Vl (%)

Noo (2™, A7) = Ve(z*) 0

is non-singular, hence there exists cg > 0 that |[NZ!'(y*)||<co. Due to Lipschitz
condition (4.17) there exists L > 0 that | Nx(y) — Noo (y*)[|<L|ly — y*|| + k1" (1)
and || Neo(¥) — Noo(y)||ISL|ly — y*||. Therefore for any small enough ¢ > 0 there
exists such small eg > 0 and large k¢ > 0 that
max{[|Nk(y) = Noo(y")I|, [Noo(y) = Noo (") }<e - Vyelle,, VEZko.
Applying Lemma 5.2 first with A = Ny (y*) and B = Ng(y) and then with
A = Noo(y*) and B = N (y) we obtain (5.16). O

The following theorem establishes the local quadratic convergence of the PDLT
method.

Theorem 5.1. If the standard second order optimality conditions (2.3)-(2.4) and
the Lipschitz condition (4.17) are satisfied then there exists eg > 0 small enough that
for any primal-dual pair y = (x, \)€Qe, the PDLT methods (5.12)-(5.14) generates
the primal-dual sequence that converges to the primal-dual solution with quadratic
rate, i. e. , the following bound holds:

17—y lI<cly —y*I*  VyeQe,,
and ¢ > 0 is independent on yeQ,,.
Proof. The primal-dual Newton direction Ay = (Az, A)) we find from the system
(5.17) Ni(y)Ay = b(y),
where

—c(x)

) = |

Along with the primal-dual system (5.7)—(5.8) we consider the Lagrange system
of equations, which corresponds to the active constraints at the same point y =
(2, A):

(5.18) V.L(z,\) = Vf(z) — Ve(z)  A=0,
(5.19) c(x) =0.

We apply Newton method for solving (5.18)—(5.19) from the same starting point
y = (z,A). The Newton directions Ay = (AZ, AX) for (5.18)—(5.19) we find from
the following system of linear equations:

Noo (y)AY = b(y).
The new approximation for the system (5.18)—(5.19) we obtain by formulas

V. L(z,\) } |

T=x+AZ, A=A+AN or yg=y+ Ay
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Under standard second order optimality conditions (2.3)—(2.4) and the Lipschitz
conditions (4.17) there is ¢; > 0 independent on y€€., that the following bounds
holds (see Theorem 9, Ch. 8 [16]):

(5.20) 17— y*l|<erlly — v
Now we can prove the similar bound for |5 — y*|. We have
15—yl = lly+ Ay =yl = lly + Ay + Ay — Ay =y ||
<y =yl + 1Ay — Agl.
For ||Ay — Agl|| we obtain
1Ay = Agll = (N () = N )bl <IN () = N @) b))
From Lemma 5.3 we have max{||N, ' (y)||, |Nx!(v)]|}<2co. Besides, || Ny (y) —
Noo(y)|] = k71" (1), therefore using Lemma 5.2 with A = Ni(y), B = N (y) we
obtain
(5.21) 1Ay — Agl<2k™"¢" (1)cgllb(y)]]-
In view of VzL(x*, A*) = 0, c(z*) = 0 and the Lipschitz condition (4.17) we have
Ib@I<Llly — "l VyeQe,.
Using (5.9), (5.14) and (5.21) we obtain

1Ay — Agl|<2" (1)egr(y)Llly — ||
<2¢"(1)eg Mo Llly — y*||>.
Therefore for ca = 2¢"(1)c3 My L, which is independent on y€€,,, we have
(5.22) 1Ay — Agl|<eally —y7||*.
Using (5.20) and (5.22) for ¢ = 2max{cy, ca} we obtain
17—y lI<Il7 — v* [l + | Ay — Agll<clly — y*|* VyeQx,
and ¢ = max{cy, c2} > 0 is independent on y€Q.,. We completed the proof. (I

6. PriMAL-DuUAL LT METHOD

In this section we describe the globally convergent PDLT method.The globally
convergent PDLT method roughly speaking works as the Newton LT multipliers
method (4.15)—(4.16) in the initial phase and as the primal-dual LT method (5.12)—
(5.14) in the final phase of the computational process.

Each step of PDLT consists of finding the primal-dual direction Ay = (Axz, AX)
by solving the linearized primal-dual system (5.4)—(5.5). Then we use either the
primal-dual Newton direction Ay to find a new primal-dual vector or the primal
Newton direction Az for minimization of L(z, A, k) in z.

The choice at each step depends on the merit function v(y) value and how the
value changes after one step. If the primal-dual step produces quadratic reduction
of the merit function then the primal-dual step is accepted, otherwise we use the
primal direction Az to minimize £(x, A\, k) in x.

The important part of the method is the way the system (5.4)—(5.5) is linearized.
Let us start with y = (z, A\) and compute v(y). By linearizing the system (5.4) we
obtain

(6.1) V2, Lz, \) Az — Vel (2) AN = =V, L(z, \).
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The system (5.5) we split into two sub-systems. The first is associated with
the set Iy (y) = {i : A\ > v(y)} of “big” Lagrange multipliers, while the second
is associated with the set Ip(y) = {i : A\ <v(y)} of “small” Lagrange multipliers.
Therefore, I (y)NIo(y) = @ and I (y)UIh(y) = {1,...,q}. We consider two sub-
systems:

(6.2) N = (kA G@)A i€l (),
(6.3) i = 9N @)D, i€ lo(y).

The equations (6.2) can be rewritten as follows:
AT (@) =0 (/A = =9 (i/ M),
Let 7 =z + Ax andX:)\—&—A/\, then
ci(w) + Ve (r)Ar = =k~ N (1+ AN /M), i€l (y).

Taking into account ¢’(1) = 0 and ignoring terms of second and higher order we
obtain

(6.4) ci(x) + Vei(x) Az = k71" (1)AN;, i€l (y).

Let ¢4 (x) be the vector-function associated with “big” Lagrange multipliers, i.
e. ci(x) = (ci(z), i€l (y)), Ve (x) = J(cq(x)) is the correspondent Jacobian
and AXy = (AN;, i€l (y)) is the dual Newton direction associated with “big”
Lagrange multipliers. Then the system (6.4) can be rewritten as follows:

(6.5) Vey ()Az + k71" (1AM = —c (z).

Now let us linearize the system (6.3). Ignoring terms of second and higher order
we obtain
(6.6) i =N+ AN =9 (kAT (ci(2) + Vei () Az))X;
= /(KA i (@) + k" (kA ei(z) Aci(z) A
=X + k" (kX ei(2))Vei(z) Az, i€y(y).
Let co(x) be the vector-function associated with “small” Lagrange multiplier,
Veo(z) = J(eo(z)) the correspondent Jacobian, A\g = (A\;, i€lp(y)) is vector of

“small” Lagrange multipliers and AXg = (A;, i€Ip(y)) is the correspondent dual
Newton direction. Then (6.6) can be rewritten as follows:

(6.7) —kU" (kXy teo(x) Aco(z) Az + AXg = Ao — Ao,
where
o = W' (kX eo(2)) Mo,

V' (kXg teo(@)) = diag(d' (RA; ¢i(2)));e 10 )

U (kX teo()) = diag(y” (kA ei(@)))icry (-

Combining (6.1), (6.6), (6.7) we obtain the following system for finding the
primal-dual direction Ay = (Az, A)), where A\ = (AXy, A)g) and Ip and Ig are
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identical matrices in spaces of “big” and “small” Lagrange multipliers:

(6.8) M(z,\)Ay

V2, L(x,\) —Vcl(z) =Vl(z) Ax
= Veg(x) k=" (1)Ip 0 AXg
—k0" (kX teo(x))Veo(z) 0 Is Ao
_VIL(ma A)
= —c4(2)
Ao — Ao

To guarantee the existence of the primal-dual LT direction Ay for any (z,\) €
R™ x R% we replace the system (6.8) by the following regularized system where 1"
identical matrix in R"™:

(6.9) My(x,\)Ay

V2, L(z,\)+ k=11 —Vcl(z) —-Vcl(z) Ax
= Vey(z) k=" (1)Ip 0 ANy
—kU" (kg ' co())Veo () 0 Is A)o
—V.L(z,\)
= —c4(2)
Ao — Ao

Finding the primal-dual direction dy from the system (6.9) we call PDLT D(x, \)
procedure.

Now we are ready to describe the PDLT method.

Step 1: Initialization: We chose an initial primal approximation z°€R", La-
grange multipliers vector A’ = (1,...,1)€RY, penalty parameter k > 0 and vector
of scaling parameters k® =k\°. Let ¢ > 0 be the overall accuracy. We chose pa-
rameters & > 1,0 < 9 < 0.5, ¢ > 0and 0 < § < 0.25. Set z := 2%, A = A0 :=
(1,...,1) e R™ v:=v(x,\), A := \?, k := kY.

Step 2: If v < ¢ then stop. Output: z, \.

Step 3: Find direction: (Az, AX) := PDLTD(z, A.), A := A.. Set T :=z + Az,
X=X+ AN ~ ~

Step 4: If v(z,)) < min{p?> % 1 -0}, set z := &, X\ :== A\, v = v(z,N),
k := max{r—!,k}, Goto Step 2.

Step 5: Decrease t<1 until L(z+tAxz, Ac, k)—L(z, Ac, k) < nt(AL(x, A, k), Az).

Step 6: Set z 1=z + tAz, A := U (kX te(x)) A,

Step 7: If |AL(z, A\e, K)|| < %HX— Acll, Goto Step 9.

Step 8: Find direction: (Az, A)X) := PDLTD(z, \.), Goto Step 5.

Step 9: If V(x,X)ﬁyz*e, set A, 1= X, A=A, vi=v(x,N), k:=max{v— 1 k},
k:=(k;=k\ 2 i=1,...,q), Goto Step 2.

Step 10: Set k := ka, Goto step 8.

The matrix My, (y)=M;(z, \) is nonsingular for any (z, \)eR™ xR% , AeRY and
any k > 0. Let us consider a vector w = (u,v4,vp). Keeping in mind 9" (t) < 0,
convexity f(x), concavity ¢;(r) and the regularization term k~1I", it is easy to
see that My (y)w = 0—w = 0. Therefore M, '(y) exists and the primal-dual LT
direction Ay can be found for any y = (x,\)eR"xR% and any k > 0.
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It follows from (5.9) that for Vy¢Q., there is 7>0 that v(y)>7, therefore from
(5.14) we have k=1 = v(y)>7.

After finding AXy and A)g from the second and third system in (6.9) and
substituting their value into the first system we obtain

(6.10) Pi(y)Az=Py (2, \) Az = =V, L(x,\) = =V, L(x, \, k),
where
Py(y) = V2, L(z,\) + k11"
+ k(" (1) VT (1) Vey (x) — kVed (@) (kAG oo (x)) Vo (x)

and A = (A4, o), where AL = Ay — k(¢ (1)) 'eq(x), Ao = (A = o' (kAT 2ei(2)) s,
i€lo(y))-

Using the arguments similar to those we used in case of My (y) we conclude that
the symmetric matrix Py (y) is positive definite. Moreover due to k~'>7>0 the ma-
trix Pj(y) has uniformly bounded from below mineigval Py (y)>7 > 0 Vy¢(,,. For
any y€Q., the mineigvalue Py(y)>p > 0 due to Debreu’s lemma [7], the standard
second order optimality condition (2.2)—(2.4) and the Lipschitz condition (4.17).
Therefore the primal Newton direction Az defined by (6.9) or (6.10) is a descent
direction for minimization L£(z, A, k) in x. Therefore for 0<n<0.5 we can find
t>ty>0 that

(6.11) Lz +tAx, \ k) — L(z, \, k) <nt(VL(z, A\, k), Az)< — Ttn||Ax||§.

On the other hand, due to the boundedness of the primal-dual sequence and
the Lipschitz conditions (4.17) there exists such M > 0 that ||V,.L(x, A\, k)|| < M.
Hence, the primal sequence generated by Newton’s method = := x+tAx with t > 0
defined from (6. 11) converges to = Z(\, k) : V,L(Z, A\, k) = V,L(Z,\) = 0.

Under the standard second order optimality condition according to Theorem 4.3
we can find z°T! from (4.15) in finite number of Newton steps and update the
Lagrange multipliers by (4.16). Due to (4.18) after sp = O(Ine, ') updates we find
the primal-dual approximation yeQ,,.

Let 0 < € << g9 < 1 be the desired accuracy.

Keeping in mind properties 2°c), 2°d) of the transformation €W as well as (5.6),
(5.9) and (5.14) after s; = O(Inlne~1) updates we obtain

(6.12) max{|[k¥” (kA5 co(2))]], [Iho — Aoll} = o(e2), i € L.

For any y€€,, the term ||Veg(2)]| is bounded. The boundedness of || Az|| follows
from boundedness of ||V,L(x,\)| and the fact that Py(y) has a mineigenvalue
bounded from below by a positive number uniformly in .

Let us consider the third part of the system (6.9), that is associated with the
“small” Lagrange multipliers

k" (kMo e () Veo (2) Az + Adg = Ng — Ao.

It follows from (6.12) that ||AXg| = o(g?). It means that after s = max{so, 51}
updates the part of the system (6.9) associated with “small” Lagrange multipliers
became irrelevant for the calculation of a Newton direction from (6.9). In fact, the
system (6.9) reduces into the following system:

(6.13) My (2, \)Ag = b(z, \),
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where AjT = (Az, AXL),b(z, )T = (=V,L(z,\) — ¢y (2)), and

_ V2, L(x, \)+ k~tIm —Vecl | (x)
M , )\ _ xTx ) h (+)
k( ) VC(+) (x) k‘ 1()02/1)14'

At this point we have y€€Q.,, therefore it follows from (5.9) that v(y)<Moeo.
Hence for small enough g > 0 from |\; — Af|<gp we obtain \;>v(y), i€I*. On
the other hand we have v(y) > \; = O(e?), i€ly, otherwise we obtain v(y)<O(g?)
and from (5.9) follows ||y — y*|| = o(?). So, if after s = max{sg,s;} Lagrange
multipliers updates we have not solve the problem with a given accuracy ¢ > 0
then I (y) = I* and Iy(y) = I = {r +1,...,q} and we continue to perform the
PDLT (5.12)—(5.14) using

V2 L(x,\) + k=t —Vc%;) (x)

My (z, A) = Ve (z) k=" ()17

instead of Ng(-).
Therefore we have

1Ay — Agll = (M (y) = N @)b)l| < 1M (y) = N @)I116)]-
On the other hand | Mg (y) — Noo(y)|| < k71(1 +¢”(1)). From Lemma 5.3 we have
max{ || M, ' (v)|, INg' (¥) |} <2c. Keeping in mind(5.9), (5.14) (4.17) we obtain
the following estimation:

(6.14) Ay — Ag[<2co®k™ (1 + " (1)]|b(y)]

= 2c5v(y) (1 + " (W) [oW)[I<2(1 + ¢ (1)) FMoLlly — y*[I” = eslly — y*II*,
where ¢3 > 0 is independent on y€S(y*, o).
In other words, by finding Ay from (6.13) instead of (5.13) we do not compromise
a quadratic rate of convergence of the PDLT method. Therefore the following
theorem takes place.

Theorem 6.1. If the standard second order optimality conditions are satisfied and
the Hessian V2 f(x) and all Hessians Vc;(z), i = 1,...,q satisfy Lipschitz con-
dition, then PDLT method generates globally convergent primal-dual sequence that
converges to the primal-dual solution with asymptotic quadratic rate.

7. CONCLUDING REMARKS

The PDLT method (5.12)—(5.14) is fundamentally different from the Newton LT
multipliers method. The distinct characteristics of the PDLT method is its global
convergence with an asymptotic quadratic rate. The PDLT method combines the
best features of the Newton LT method and the Newton method for the Lagrange
system of equations corresponding to the active constraints. At the same time the
PDLT method is free from their critical drawbacks. In the intial phase the PDLT
method performs similar to Newton’s method for LT minimization followed by La-
grange multipliers and scaling parameters update. Such method converges under a
fixed penalty parameter. This allows us to reach the eg-neighborhood of the primal-
dual solution in O(Iney 1) Lagrange multipliers update without compromising the
condition number of the LT Hessian.

On the other hand, once in the neighborhood of the primal-dual solution, the
penalty parameter, which is inversely proportional to the merit function, grows ex-
tremely fast. Again, the unbounded increase of the scaling parameter at this point
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does not compromise the numerical stability, because instead of uncounstrained
minimization the PDLT solves the primal-dual LT system. Moreover, the primal-
dual direction Ay becomes very close to the Newton direction (see(6.14)) for the
Lagrange system of equations corresponding to the active constraints. This guar-
antees the asymptotic quadratic convergence.

The situation reminds the one of Newton’s method with steplength for uncon-
strained smooth optimization.

The way we regularize the Lagrangian Hessian (see (6.9)) allows us on the one
hand to guarantee the global convergence, on the other hand to avoid compromising
an asymptotic quadratic rate of convergence.

Several issues remain for future research. First, the neighborhood of the primal-
dual solution where the quadratic rate of convergence occurs needs to be charac-
terized using parameters that measure the nondegeneracy of the constrained opti-
mization problems.

Second, the value of the scaling parameter ky > 0 is a priori unknown and
depends on the condition number (see [17]) measuring the nondegeneracy of a con-
strained optimization problem. This number could be expressed using parameters
of a constrained optimization problem at the solution, which are obviously un-
known. Therefore it is important to find an efficient way to change the penalty
parameter k > 0 using the merit function value.

Third, it is important to understand to what extent the PDLT method can be
used in the non-convex case. In this regard recent results from [15] together with
local convexity properties of the LT that follows from Debreu’s lemma [7] may play
an important role.

Fourth, numerical experiments using various versions of the primal-dual NR
methods produce very encouraging results (see [9], [21] and [21]). On the other
hand PDLT method has certain specific features that requires more numerical work
to understand better its practical efficiency.
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