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PrefaceChapter 1 Introduction 1.1 Conic optimization problems 1.2 Conic duality 1.3 From the dual cone to
the dual problem 1.4 Development of the interior-point methods 1.5 Scope of the bookChapter 2 Kernel
Functions 2.1 Definition of kernel functions and basic properties 2.2 The further conditions of kernel functions
2.3 Properties of kernel functions 2.4 Examples of kernel functions 2.5 Barrier functions based on kernel
functions 2.6 Generalization of kernel function 2.6.1 Finite kernel function 2.6.2 Parametric kernel
functionChapter 3 Kernel Function-based Interior-point Algorithm for LO 3.1 The central path for LO 3.2 The
search directions for LO 3.3 The generic primal-dual interior-point algorithm for LO 3.4 Analysis of the
algorithm 3.4.1 Decrease of the barrier function during an inner iteration 3.4.2 Choice of the step size 3.5
Iteration bounds 3.6 Summary of computation for complexity bound 3.7 Complexity analysis based on kernel
functions 3.8 Summary of resultsChapter 4 Kernel Function-based Interior-point Algorithm for P*(k) LCP 4.1
The P*(k)-LCP 4.2 The central path for P*(k)-LCP 4.3 The new search directions for P*(k)-LCP 4.4 The
generic primal-dual interior-point algorithm for P*(k)-LCP... 4.5 The properties of the barrier function 4.6
Analysis of the algorithm  4.6.1 Growth behavior of the barrier function 4.6.2 Determining the default step size
4.7 Decrease of the barrier function during an inner iteration 4.8 Complexity of the algorithm 4.8.1 Iteration
bound for the large-update methods 4.8.2 Iteration bound for the small-update methodsChapter 5 Kernel
Function-based Interior-point Algorithm for SDO 5.1 Special matrix functions 5.2 The central path for SDO 5.3
The new search directions for SDO 5.4 The generic primal-dual interior-point algorithm for SDO 5.5 The
properties of the barrier function 5.6 Analysis of the algorithm 5.6.1 Decrease of the barrier function during an
inner iteration 5.6.2 Choice of the step size 5.7 Iteration bounds 5.8 Kernel function-based schemes 5.9 The
example 5.10 Numerical resultsChapter 6 Kernel Function-based Interior-point Algorithm for SOCO 6.1
Algebraic properties of second-order cones 6.2 Barrier functions defined on second-order cone 6.3 Rescaling the
cone 6.4 The central path for SOCO 6.5 The new search directions for SOCO 6.6 The generic primal-dual
interior-point algorithm for SOCO 6.7 Analysis of the algorithm 6.8 The crucial inequality 6.9 Decrease of the
barrier function during an inner iteration 6.10 Increase of the barrier function duringa y -update 6.11
Iteration-bounds 6.12 Numerical results 6.13 Some technical lemmasAppendix Three Technical
LemmasReference
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(0 O A linear optimization problem is the minimization of a linear function over a polyhedral set which can be
viewed as the intersection of an affine space and the coneof nonnegative orthant. Many problems can be
formulated as, or approximated bya linear optimization problem. There are many versions of interior-point
methodsfor linear optimization. But the basic scheme of these methods is to remove theconstraint set and add a
multiple of the barrier function to the objective function.Therefore, the barrier-based scheme reduces the
constrained problem into a seriesof unconstrained problems, then to "trace" the path formed by the optimal
solutions of unconstrained problems. "Trace" means that the optimal solutions ofunconstrained problems can be
replaced by a good enough approximation of theoptimal solutions of unconstrained problems. The procedure of
the scheme canbe gone on with updating the barrier parameter until the optimal set of linearoptimization problem
is reached.

Page 5



0000 O, tushu007.com

<Ugpgootooootdoododn>>

goon
gobboooboupbDFODODDODOOOO0O0O0OO0OOOODOOO

0000000 :http://www.tushu007.com

Page 6



