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A Mehrotra-Type Predictor-Corrector Algorithm for
Semidefinite Optimization

CHEN Huaping

(Department of Mathematics, Liupanshui Normal University, Liupanshui Guizhou 553004, China)

Abstract: The extension of Mehrotra-type predictor-corrector algorithm which was proposed by Salahi for linear optimization is

obtained for semidefinite optimization. Firstly the basic theories of algorithm based on Mehrotra-type predictor-corrector

algorithm for Semi-definite are introduced, especially the selection of symmetrical technique. Then followed by giving the

iteration complexity analysis of this algorithm, the important thought of the algorithm is explained: the safeguard strategy is used

in the algorithm, the above bound on the maximum feasible step in the predictor step is given. A cut strategy for the maximum

feasible step in the predictor step is provided: when the maximum prediction step size is greater than a certain threshold,

this step is cut  (repeated), so the lower bound in the corrector step is obtained. Based on these strategy and the NT search

direction, the polynomial complexity of new algorithm is obtained.

Key words: large-update method; mehrotra-type predictor-corrector algorithm; semidefinite optimization; polynomial complexity



