1 Linear Programming Preconditioners for the
Nonlinear Interval Gauss-Seidel Method with
Midpoint Predictor

In applying interval techniques to nonlinear systems, we obtain and bound
solutions of transformed interval linear systems of the form

A(X - X) =B, (1)

where A € IRm x n, X € X, and B is usually a vector of narrow intervals
or scalars.

In handling such systems, it is often useful, and sometimes necessary, to
precondition the system by multiplication with a matrix Y. For the case
where m = n, some common choices for Y appearing in the literature are the
inverse of the midpoint matrix of A and the inverse of the Jacobian matrix
for the function at X.

In [| Kearfott presented a method using linear programming for comput-
ing preconditioning matrices in a row-wise fashion for the system 1 when
X =m(X) and w(B) = 0 (or negligible). These preconditioners were opti-
mal in a certain sense when using the interval Gauss-Seidel procedure.

In this chapter, we expand on that work by presenting more efficient
formulations of the related linear programming problems, and by providing
additional theoretical results. We will also mention some empirical observa-
tions made concerning these linear programming preconditioners.

1.1 A Row-wise View of Preconditioners

Consider the Gauss-Seidel step in the k-th coordinate for the system 1,

Ty = Tp — Zyk,ibz‘ + Z(Zl?] =) Zyk,iai,j / <Z yk,i“i,k) . (2)
i=1 j=1 i=1 =1
J#k

Viewed as an isolated step, the computation of &, depends on no other
elements of Y but those in the k-th row. Hence, when dealing with the
interval Gauss-Seidel method, it is reasonable to consider preconditioning
rows individually instead of considering the entire preconditioning matrix Y.



In fact, we are really dealing with equivalence classes of preconditioning rows
since

Lemma 1.1 (Kearfott) When applying the Gauss-Seidel step in the k-th
coordinate, every monzero multiple of the k-th row of Y wyields the same &
(in exact arithmetic).

Hereafter, we will denote a preconditioning row for the Gauss-Seidel step in
the k-th coordinate by Y}, and we define equivalence of preconditioning rows
as follows.

Definition 1.1 Two preconditioning rows for the Gauss-Seidel step in the
k-th coordinate are equivalent iff they are nonzero scalar multiples of each
other.

We also will refer to the numerator and the denominator of the fraction on
the right hand side of equation 2 by ny(Yy) = [, k] and dg(Yy) = [d,., di]
respectively.

1.2 Classification of Preconditioning Rows

Two general disjoint classes of useful preconditioning rows are now defined.

Definition 1.2 A preconditioning row Yy, is a C-preconditioner iff 0 & di(Yy).
Furthermore, Yy is a normal C-preconditioner iff d;,, = 1.

Definition 1.3 A preconditioning row Yy is an FE-preconditioner iff 0 &€
dp(Yy) and 0 & ny(Yy). Furthermore, Yy is a normal E-preconditioner iff

Note that all useful preconditioning rows are either C-preconditioners or
E-preconditioners. A preconditioner not falling into either of these catagories
would necessarily have 0 € dy(Y;) and 0 € ng(Y}), resulting in &, being set
to (—o0, 00).

In general, determining the existence of an E-preconditioner is a nontrivial
task. However, we have the following simple test for the existence of a C-
preconditioner.

Lemma 1.2 (Hu) There ezists a C-preconditioner Yy iff at least one ele-
ment of the k-th column of A does not contain 0.



We also define the following specific C-preconditioners.

Definition 1.4 The C-preconditionerY), is width-optimal, or a C" -preconditioner,
ioff it minimazes the width of xy over all C-preconditioners.

Definition 1.5 The C-preconditioner Yy, is left-optimal, or a C*-preconditioner,
iff it mazimizes the left endpoint of @y over all C-preconditioners.

Definition 1.6 The C-preconditionerY), is right-optimal, or a CT-preconditioner,
iff it minimazes the right endpoint of xy over all C-preconditioners.

Analogous specific E-preconditioners will be defined later.

1.3 Some Important Identities

Lemma 1.3 Let r € R and x,r € R, and denote the positive and negative
parts of r by r = max{r,0} and r = max{—r,0} respectively. Then the
following are true:

1L.re=r—rr—rl.

2. wlr(x —m(x))] = [rlw(z).
3. || = max{—, }.

4. r(@—) = [-rw(z), rw(z)].
5. r(x—) = [-rw(z),rw(z)).
6.

x| = 0[— + (+)] + (1 — 0)[+(+)] for any & € [0, 1].

Lemma 1.4 Let Y}, be a C-preconditioner and suppose that for all 1 < <mn
we have z; € {;,m(x;),;}. Define the following:

Vu = {71 1<j<n, j#k, zj=m(x;) and w(x;) # 0}.

VL = {] | 1§]§n7 ]#ka xj:ja’ndw(wj)#o}'
Ve = {j1<j<n, j#k z;=; and w(x;) # 0}.



Then

Zykzzm +Z|ykz’w (-3 3]
+ Z iL‘] |Zz lykzaw|[ 2’2}

JEVM

+ Z w(z;) [_ (Z:L yk,iai,j>7 (Z?; yk,z‘ai,j)}
JEVL

+ ) w(xy) [— (Zﬁl yk,iai,j), (Z:'il yk,iai7j):| -
JEVR

If x; = m(a;) for all 1 < i < n, then
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Lemma 1.5 For all preconditioners Yy and all 1 < 7 < n we have

Zyk,iai,j = [Z (yk,im- - ykz”) ,Z <yk,ii,j - yk%]>] :
i=1 ‘ i=1

=1 1=

For any preconditioner Y we have

m

dk = Z (yk,ii’k - yk,ii7k> .

i=1

1.4 Computation of Width-Optimal C-Preconditioners

Using Linear Programming

In this section, assume that a C-preconditioner exists for the interval Gauss-

Seidel step in the k-th coordinate.

By Lemma 1.1, finding a (normal) preconditioner Y}, involves solving the

nonlinear optimization problem

gﬁuﬁn w(ng(Ye)/di(Yz)).



However, Kearfott [ observed the following Given system 1, suppose that
Y}, is a normal C-preconditioner and @, is computed by equation 2. Then
the following hold (in exact arithmetic):

1. If 0 € ng(Yy), then w(@g) = w(ng(Yz)).
2. If @y, <0, then w(x N@y) < min{—n,, (x—zx)}.
3. If 0 < ny, then w(xy N &y) < min{ag, (xp—r)}.

In particular, if 0 € n(Y%) and x5, = m(xx) then w(xy N &y) < w(xy)/2.
Hence, a normal C-preconditioner Y, which solves

min w(ng(Ys)), (4)
dkzl
is a normal preconditioner if 0 € ny(Y)). Otherwise, when using the midpoint
predictor at least half of x; will be eliminated after intersection with xj. In
addition, as we shall show, problem 4 can be stated as a linear programming
problem. These facts make solving problem 4 an attractive alternative to
solving problem 3 when attempting to find preconditioners.

In [], Kearfott used the first three identities of Lemma 1.3 and the repre-
sentation of w(ny(Yy)) from Corollary 1.3 to construct a linear programming
problem related to problem 4 for the case A € ™" X = m(X), and
w(B) = 0 (or negligible). In standard form, this problem contained 5n — 3
variables and 2n—1 constraints. If we definetd = {j | 1 < j <n and j # k},
we may state Kearfott’s formulation as

minimize Z U;@U(wj)
Jjeu
subject to  vj — v} —Z (Viij—viij) = 0, jeU,
”/—U +Z ylz,] yzz,j = 0, jEZ/{, (5)

n

Z(y;zk_yélzk) = 1

i=1
and v; >0, vi >0, vj/>0, jeU,
yi >0, y! >0, 1<i<n.
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After solving problem 5 for (y'; y”;v'; v”;v™), a preconditioner Y}, is computed
by setting vy y; — v/, for 1 <i <n.

It was shown that, under certain conditions, the preconditioner Y} ob-
tained by solving problem 5 also solved problem 4. Kearfott also conjectured,
based on empirical evidence, that those conditions were always satisfied when
using the simplex method with exact arithmetic. Finally, it was shown that
the linear programming problem was feasible iff a C-preconditioner existed.

1.5 An Improved Linear Programming Formulation
for Computing Width-Optimal C-Preconditioners

Lemma 1.6 Let V ={j | 1 <j <mn, j#k, andw(xz;) # 0} and choose
0; € 10,1] forall j € V. If X = m(X) then

wne(Y2) = > (e + yra)w(b) + > w(m;)d; [Uj - (ykg - yka)]

1= JjEV =1

—1
+ Z w(z;)(1 - 6;) [Uj + Z (yk,ii’j - ylng)]
JEV =1

where
m

v = (i — Yri)igtig), JEV.

=1

Based on this result, we construct a linear programming problem related to
problem 4 with X = m(X), which has several advantages over problem 5.
For A € IRm X n, this problem contains at most 2(n +m — 1) variables and
n constraints when in standard form. By defining V={j | 1<j<n, j#
k, and w(z;) # 0} and choosing d; € [0,1] for all j € V, we may state this



linear programming problem as

minimize Wi (y';y";0";0") =

Z(yz + yz + Z m] [ Z yzZJ yz 1,J ]
i=1 jev i=1
D NTALERA IS ST ]
jev
subject to U — v; + Z vi— vyl )is+i) = 0, JEV,

Z yzzk_yzzk = 17
=1

and >0, v >0, jeV,
>0, y/ >0, 1<i<n.

(6)
After solving problem 6 for (y';y”;v';0"), a preconditioner Y}, is obtained as
follows:

Definition 1.7 If (y/;y";v';v") is a feasible point of problem 6, we define the
preconditioner generated by (y';y";v';v") to be Y, = H(y';y";v';0"), which
is computed by setting yiy; — yi for 1 <i <mn.

In the analysis of problem 6, the following type of feasible point is of
particular interest.

Definition 1.8 A feasible point (y';y";v";0") of problem 6 is normal iff
yiyi =0 for all 1 <i <n and vjvj =0 forall j € V.

We now show that preconditioners generated by feasible points of prob-
lem 6 must be C-preconditioners.

Lemma 1.7 Let (y;y";v";0") be a feasible point of problem 6, and let Yy
be its generated preconditioner. Then Yy is a C-preconditioner with d,, > 1.

Furthermore, if (y';y";v';0") is a normal feasible point, then Yy, is a normal
C-preconditioner (d, = 1).



Define a; = min{y,,y/} > 0for 1 < i < n. Then for 1 < i < n we have
Yri =y, — a; and yp; =y — ;. Hence, by Lemma 1.5,

Qik:

((y; — i)ie — (¥ — ci)ik)

M-

=1

Ms

(yzzk yzzk +Zaz i,k k)

=1 =1

= 1+Zm:ozzw azk

=1

—_

>

In particular, if (y';y”;v’;0") is a normal feasible point, then «; = 0 for all
1 <7 < n, and hence d;, = 1.

Note that it is possible for two distinct feasible points to generate the same
preconditioner. However, unlike arbitrary feasible points, normal feasible
points have the following property.

Lemma 1.8 No two distinct normal feasible points of problem 6 can generate
equivalent preconditioners.

The above results allow us to give the following characterization of the
relationship between problem 4 and problem 6 for the case X = m(X) when
only normal feasible points of problem 6 are considered.

Lemma 1.9 If X = m(X) then H is a bijective function from the set of
normal feasible points of problem 6 to the set of normal C-preconditioners
such that for any normal feasible point (y';y";v';0") and any normal C-
preconditioner Y, we have

Vi = H(y5y"050") = Wi(y's ¢ 0 0") = w(ng(Yr)).
Furthermore, H(Y),) = (Yi; Yi;v;0) where vy = >0 yri(ij+iz), J € V.

By Lemma 1.6 and Corollary 1.3, every normal C-preconditioner Y}, generates
a normal feasible point H (Y;) = (v/;y";v';0") of problem 6 for which we have
We(y';y";0";0") = w(ng(Yy)). The relation H(H(Y)) = Yi follows easily
from the definitions of H and H.

Conversely, by Lemma 1.7 every normal feasible point (y'; y”;v';v"”) gen-
erates a normal C-preconditioner H(y';y";v';v") = Y;. By Lemma 1.8 and



the preceding case in this proof we must have that H(H(y';y";v";0")) =
(y/; y//; ’U/; ’UH).

It turns out that we need not concern ourselves with non-normal feasible
points when dealing with problem 6. The following Theorem demonstrates
this.

Lemma 1.10 Let (y;y";0";0") be a feasible point of problem 6. Then we
may construct a normal feasible point (2'; 2";u';u") associated with (y';y";v';0")
for which Wy (2" 2", u';u") < Wi(y'sy";0';0"). Furthermore, H(Z';2";u/;u”)
is a normal C-preconditioner equivalent to the C-preconditioner H(y'; y";v';v").
Let Y; be the C-preconditioner generated by (y';y”;v';v”). For j € V define
v; = Y Uki(ijtij). Also, define a; = min{y},y/} > 0 for 1 < i < n, and
Bj = min{v},vi} > 0 for j € V. Then we have y,; = y; —a; and yp; = y/ —
for all 1 <i < n, as well as v; = vj — 3; and v; = v] — j3; for all j € V. So,
by Lemma 1.6 we have

w(ng(Yy) = i@m +yra)w(b) + ) w(a;); ["’j - i (yka - y’“ﬂ)]

i=1 jev i=1

+ > w(m)(1-0)

Uj + Z (yk7l’l7j - yk,lw)]

jev =1
m m
- S T 1 E ]
i=1 JEV i=1
+ Z U)(IBJ UH -+ Z yll,j yz ,J ]
jev
—{22% +Z w(z;) ﬁg‘i‘zaz ij J]}
i=1 Jjev

S Wk(y/;y//;vl;vﬂ).

Furthermore, we must have 0 < w(ng(Yy)) < Wi(y';y";0;0") since w(ng(Yy))
is the width of an interval.
By Lemma 1.7, d, > 1. Define Z; = —Yk Then Z, is a normal C-

preconditioner equivalent to Y;. By Lemma 1 9, the point (2/;2";u/;u") =

9



H(Zy) is a normal feasible point for which

Wil 25l sd) = wlne(Ze)
iw(nkm»

w(ng(Yr))
Wi(y'sy" 05 0").

IN A

Finally, by Lemma 1.9, the normal C-preconditioner generated by (2; 2”; u'; u”)
is in fact Zj.

Hence, for any feasible point of problem 6 there exists a normal feasible
point having an equal or smaller objective function value and generating
an equivalent (normal) C-preconditioner. This and the fact that we are
interested in the generated preconditioners, and not the feasible points of
problem 6 themselves, motivates the following definitions.

Definition 1.9 Two feasible points of problem 6 are equivalent iff they gen-
erate equivalent preconditioners. An equivalence class containing a solution
to problem 6 s called a solution equivalence class.

By Lemma 1.8 and 1.10, we have the following result.

Lemma 1.11 Fach equivalence class of feasible points contains a unique
normal feasible point. Furthermore, the minimum objective function value of
problem 6 over a class is attained at the normal feasible point in that class.

We are now able to prove the following theorem relating problem 4 and
problem 6 for the case X = m(X). If X = m(X) then problem 4 and

problem 6 are equivalent in the following sense:
1. Each of the problems is feasible iff a C-preconditioner exists.

2. There is a bijective function S from the set of normal C-preconditioners
(feasible points of problem 4) to the set of equivalence classes of feasible
points of problem 6 such that for any normal C-preconditioner Y} and
for any (2/;2";u';u") € S(Yx) we have

w(ng(Yr)) = Wiy y"; 0" 0") < Wi(2'; 2" u'd”),

where (y;y";v';0") is the unique normal feasible point in S(Y}).

10



3. The restriction S of S to the set of solutions of problem 4 is a bijec-
tive function from that set to the set of solution equivalence classes of
problem 6.

Recall that existence of a C-preconditioner implies existence of an equiva-
lent normal C-preconditioner. Then clearly problem 4 is feasible iff a C-
preconditioner exists, as it is a minimization problem over all normal C-
preconditioners. Also, existence of a normal C-preconditioner implies exis-
tence of a (normal) feasible point for problem 6 by Lemma 1.6. Conversely,
every feasible point of problem 6 generates a C-preconditioner by Lemma 1.7.
Hence the first statement is proved.

Next, recall that the function H defined in Lemma 1.9 is a bijection be-
tween the set of normal C-preconditioners and the set of normal feasible
points. Since each equivalence class of feasible points contains a unique nor-
mal feasible point by Lemma 1.11, we may define S(Y}) to be the equivalence
class of feasible points containing H(Y}). Similarly, for any equivalence class
E of feasible points of problem 6 we may define S(E) to be the normal
C-preconditioner H(y';y";v';v"), where (y';y”;v’;0") is the unique normal
feasible point contained in E. It follows that S must be bijective with in-
verse S. Then by Lemma 1.9, Lemma 1.10, and Lemma 1.11 we must have
w(ng(Ye)) = Wi(y';y"; 05 0") < Wi(2; 2" u/;u”), where Yy, is a normal C-
preconditioner, (y';y”;v";v"”) is the unique normal feasible point in S(Y),
and (Z; 2";u/;u”) € S(Yy) is arbitrary. This proves the second statement.

Now, let Y} be a normal C-preconditioner which solves problem 4 and
suppose that S(Y}) is not a solution equivalence class of problem 6. By
Lemma 1.9, H(Y}) is a normal feasible point of problem 6 for which we have
w(ng(Yy)) = Wi(H(Yy)). Since S(Y)) was not a solution equivalence class,
there must exist a feasible point (2’; z”; u'; u”) of problem 6 for which we have
Wi(2'; 2" 0" u") < Wi(H(Yy)). By Lemma 1.10 we may assume without
loss of generality that (2’; 2”;u’;u”) is a normal feasible point. But then by
Lemma 1.9 we must have that H(z'; z”;u/;u”) is a normal C-preconditioner
and

w(H (22" uu") = Wi(2' 2" u' 5 u") < Wi(H(Yz)) = w(ng(Yz)),

which contradicts the assumption that Y solves problem 4. Therefore, the
range of S is a subset of the set of solution equivalence classes of problem 6.

On the other hand, suppose that E is a solution equivalence class of prob-
lem 6, but the normal C-preconditioner S(F) does not solve problem 4. Also,

11



let (2'; 2”; u/; u”) be the unique normal feasible point in £. Then there exists a
normal C-preconditioner Y} such that w(Yy) < w(S(F)) = Wi(2; 2" u/;u”).
But then by Lemma 1.9 we must have that H(Y}) is a normal feasible point
of problem 6 and

Wi(H(Yy)) = w(Yy) < w(S(E)) = Wi(2; 2" u';u")

This contradicts the assumption that E is a solution equivalence class of
problem 6 since, by Lemma 1.11, E does not contain H (Y}) and the minimum
objective function value of problem 6 over FE is attained at (z;2";u’;u”).
Therefore, the range of S is a superset of the set of solution equivalence
classes of problem 6.

Hence, the range of S is the set of solution equivalence classes of prob-
lem 6. Also, since S was a bijection we must have that S is injective. Hence,
the restriction S of S to the set of solutions of problem 4 is a bijective function
from that set to the set of solution equivalence classes of problem 6.

1.6 Linear Programming Formulations for Computing
Some Left-Optimal and Right-Optimal C-Preconditioners

By Lemma 1.1, finding a (normal) preconditioner Y} involves solving the
nonlinear optimization problem

Q=

However, since zy, is fixed, we may solve

g:g (Vi) /di(Y). (7)

for Yy, to find a (normal) preconditioner. Similarly, finding a (normal) pre-
conditioner Y} involves solving the nonlinear optimization problem

gnin xp — np(Yy)/di(Ye),

7]6:1

but we may solve
max 1 (Vi) /di (V). (8)
ap=

for Y} to find a (normal) preconditioner.
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In dealing with preconditioners, we applied Theorem 1.4 and replaced
the nonlinear optimization problem 3 with the more tractable problem 4.
The following theorem, analogous to Theorem 1.4, allows us to do a similar
substitution when dealing with preconditioners and preconditioners. Given
system 1, suppose that Y} is a normal C-preconditioner and xj is computed
by equation 2. Then the following hold (in exact arithmetic):

1. If O S ﬁk, then nk(Yk)/dk Yk)

(
2. If 0 > ny, then ng(Yy)/di(Yr) =
3. If @y, < 0, then w(xy N&y) < min{—n,, (x—zx)}.
)

4. If 0 < ny, then w(x, N &) < min{7y, (xp—)}-

In particular, in the latter two cases, if xp = m(xy) then w(xy N xy) <

w(@y) /2.

Hence, a normal C-preconditioner Y} which solves

inn 9

min 7 (9)

is a normal preconditioner if 0 < 7, and a normal C-preconditioner Y}, which

solves

10

nin —ny (10)

is a normal preconditioner if n, < 0. Otherwise, when x, = m(x;) at least

half of x; will be eliminated after intersection with &,. In addition, as we

shall show, problems 9 and 10 can be stated as linear programming prob-

lems. These facts make solving problems 9 and 10 an attractive alternative

to solving problems 7 and 8 when attempting to find preconditioners and
preconditioners respectively.

Lemma 1.12 Let Y}, be a C-preconditioner and suppose that for all 1 <1 <
n we have x; € {;,; m(x;),;}. Define the following:

Vu = {j 1 1<i<n, j#k x;=m(x;) and w(z;) # 0}.

Vi = {j11<j<n, j#k z;=; andw(zx;) # 0}.
Ve = {j|1<j<n, j#k z;=; andw(z;) # 0}.

8
<.
|
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Also, choose 0; € [0,1] for all j € Vy. Then for Vi =V, and Vg = Vi we
have

m 1 m
Ny = Z(ykz — Yr,i)m(b;) — B Z(?sz + Yra)w(b;)
i=1 =1
1 m
— 5 Z w(wj)éj [Uj - Z <yk,ii7j - yk,iid‘)]
J€VM i=1
1 m
— 5 Z w(m])(l — (51) Uj + Z <yk,ii7j - yk:,ii’j)]
JE€VM =1
- Z w(x;)v; — Z w(z;)v;
JEVT JE€Vs

and for Vi = Vg and Vs =V, we have

m

_ 1
T = ;(yk,i — yea)m(bi) + 5 ;(ym +yes)w(by)
1 m
+ 5 IU(wj)(Sj Vi — Z <yk7im- - yk,ii’j>
JEVM i=1
1 m
+ 5 Z w(af:j)(l — 5j) v; + Z (?sz,ii’j - yk,”>]
JE€EVM i=1
+ > wlmy) + Y wl@;),
J€Vs jeV;
where N
vj = Z(ykz — Yki)Gijtig)s J €V,

i=1

m

Vj = Z (yk,z%] - yk,%,]) ) .] S Vla
=1

vVj = Z <yk,ii7]’ - yk,i@j) ) j € VS‘
=1

Based on these results, we may construct linear programming problems
related to problems 9 and 10 when X € X is chosen correctly. For A €
IRm x n, these problems contains at most 2(n + m — 1) variables and n
constraints when in standard form.
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Choose z; € {;, m(z;),;} for all 1 <i <n and define the following:
Vu = {j [ 1<j<n, j#k z;=m(z;) and w(z;) # 0}.

Vi = {jl1<j<n j#k z;=;and w(z;) # 0}

Ve = {j|1<j<n, j#k, z;=;and w(x;) # 0}.
Also, choose §; € [0,1] for all j € V), and define the set of constraints

V] —v3+Zyz Y 4is) = 0, j€Va,

m

v — )+ Z (Veiig = Yigig) = 0, J€Vr,

v — )+ Z (i — Ykaig) = 0, j€Vs, (11)
Z yzlk yzzk = 17
=1
and v’4>0 U’-’>0 JjE€VyUVrUVg,

y. >0, y!>0, 1<i<n,

where V; and Vg will be set by each problem. Then we may state a linear
programming problem corresponding to problem 9 as

minimize L (y/;y";v";0") =

—Zyz ymib) + 5 >+ ol ()

+ % w(®;)d; [”3 - Z (Vii = vi'ss )]
" ] (12)

+ 5 w(z;) (1= 6;) |Vf + > iy — vl'ij)

subject to the set of constraints 11, where
V; = Vg and Vs = Vy.

15



Similarly we may state a linear programming problem corresponding to prob-
lem 10 as
minimize Ry (y;y";0";0") =

m

> (i = ym(by) + % > W+ v w(by)

i=1 =1

+ = w(a:j)éj

U} - (ygi,j - ygli,j)]

+ = w(z;)(1 - d;)

i + Z (Yiig — Vi'iy)

=1

m ] (13)

subject to the set of constraints 11, where
V[ = VL and VS = VR.

After solving problem 12 or 13 for (y';y”;v’;v"), a preconditioner Y} is
obtained as follows:

Definition 1.10 If (v/;y";v';v") is a feasible point of problem 12 or 13, we
define the preconditioner generated by (y';y";v';0") to be Yy, = H(y'; y";0";0"),
which is computed by setting yiy; — yi for 1 <i <n.

As in the analysis of problem 6, we define normal feasible points as

Definition 1.11 A feasible point (y/';y"; v';v") of problem 12 or 13 is normal
iff yiyl! =0 forall 1 <i<n and v}vé’ =0 for all j € Vyy UV UVg.

Also, as is the case for problem 6, normal feasible points have the following
property.

Lemma 1.13 No two distinct normal feasible points of problem 12 or 13 can
generate equivalent preconditioners.

We now show that preconditioners generated by feasible points of prob-
lems 12 and 13 must be C-preconditioners. For the proof, see the proof of
Lemma 1.7.
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Lemma 1.14 Let (y';y";v';v") be a feasible point of problem 12 or 13 and
let Yy be its generated preconditioner. Then Yy is a C-preconditioner with
d,, > 1. Furthermore, if (y';y";v";0") is a normal feasible point, then Yy is
a normal C-preconditioner (d, = 1).

The above results allow us to give the following characterization of the
relationships between problems 9 and 12, and between problems 10 and 13,
for appropriate choices of X when only normal feasible points of the linear
programming problems are considered.

Lemma 1.15 If X is chosen as specified in the definition of problem 12, then
H s a bijective function from the set of normal feasible points of problem 12
to the set of normal C-preconditioners such that for any normal feasible point
(v';y";v";0") and any normal C-preconditioner Yy, we have

Vi = H(y5y"5050") = Li(y'sy"; 05 0") = M.

Simalarly, if X is chosen as specified in the definition of problem 13, then H
s a bijective function from the set of normal feasible points of problem 13 to
the set of normal C-preconditioners such that for any normal feasible point
(v';y";v";0") and any normal C-preconditioner Yy, we have

Y, = H(y;y"0"50") = Be(y's 9" 05 0") = —ny.
Furthermore, in both of the above cases, H(Y}y) = (Yi; Yi;v;v) where

m

v = Zyk,i(i,j+i,j)u J € Vu,
i=1

m

v = Z (yk»ii,j - yk,i@j) ) j € VI)
=1

NE

Uj = (yk71/7,,_] - yk,zz’3> ; j € VS-

=1

By Lemma 1.12 and Corollary 1.3, every normal C-preconditioner Y} gener-
ates a normal feasible point H(Y;) = (v/;y”;v';v") of problem 12 for which
we have Li(y';y”;v';0") = 7g. Similarly, every normal C-preconditioner Y
generates a normal feasible point H(Yy) = (v/;y";v’;0") of problem 13 for
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which we have Rg(y';y";v";v") = —ny,. The relation H(H(Yy)) = Y} follows
easily from the definitions of H and H.

Conversely, by Lemma 1.14 every normal feasible point (y';y”;v’;v") of
problem 12 or 13 generates a normal C-preconditioner H(y';y";v';0") = Y.
By Lemma 1.13 and the preceding case in this proof we must have that
H(H(y/; y//; ’U/; ?J”)) _ (y/; y//; UI; U”).

We now state an analogue to Lemma 1.10 for problems 12 and 13 which
allows us to effectively disregard non-normal feasible points. Note however
that, unlike the case for problem 6, it is necessary to impose restrictions the
objective functions.

Lemma 1.16 Let (y';y";v';0") be a feasible point of problem 12. Then we
may construct a normal feasible point (2'; 2";u';u") associated with (y';y";v';0")
such that H(Z'; 2";u';4") is a normal C-preconditioner equivalent to the C-
preconditioner H(y';y";v';0"). Furthermore, we have
o rom S Le(yy o) df Ly y"io0") >0,

Li('s 2" u's ') { <0 if  Li(yy"5 050" < 0.

Similarly, let (y';y";v';0") be a feasible point of problem 13. Then we may
construct a normal feasible point (2'; 2";u';u") associated with (y';y";v';0")
such that H(2'; 2";u/;u”) is a normal C-preconditioner equivalent to the C-
preconditioner H(y';y";v';0"). Furthermore, we have

s oo | < Re(y YT 0h0")if Re(yy"ivho") >0,
Rk(z,z,u,u){ - 0 i Relysy"sos0") < 0.

Let Y) be the C-preconditioner generated by (y'; y”; v';v”) and define

vj = Z(ykz - yk,i)<i,j+i,j)7 J € Vu,
i=1

Vj = Z <yk,ii7]‘ - yk,iiJ) ) .7 € VI-
=1
Vj = Z <ykv%,] - yk,lzJ) ) ] € VS-

i=1

Also, define a; = min{y;, 4/} > 0 for 1 <7 < n, and f; = min{v},vj} > 0
for j € V. Then we have y; =y, — o, and y; =y’ —«; for all 1 <i <n,

as well as v; = v} — f; and v; = v — §3; for all j € Vy.
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Now, for all j € V; we have

m
v v = E (ykug - yk@zg)

=1

m

(Whsi — Viaig) + D asw(ai )

1 i=1

I

)

m
= vj—v + Z aw(a; ;).

i=1

Since v} > 0 and v}’ > 0 we must have v; < v;-’ if v; = 0. If v; # 0 then we
must have v; = 0 from which it follows that

m
o . o "
v; = Ui — v g aw(a; ;) <wv
i=1

Hence, for all j € Vr there exists a 8; > 0 such that v; = v — ;. Similarly,
for all j € Vg we have

m
Vi — v = E , <ykaii,j - yk,ii,j)
i=1
m
/ "
(ykw - yk,z‘i,j) - E aiw(ai,j)
7 =1

m
= 1}3- — U;-/ — Z oziw(am).
i=1

M

1

Since v; > 0 and v > 0 we must have v; < v} if v; = 0. If v; # 0 then we
must have v; = 0 from which it follows that

m
o " /
v =V — v — E aw(a; ;) <wv
i=1

Hence, for all j € Vs there exists a 3; > 0 such that v; = v} — ;.
Then by Lemma 1.12 we must have

m

ng = Z(ykz ykz

i=1

Zyk1+yk1 bz)

l\')lr—t



1 m
+ 2 Z w(z;)d; [Uj - <y’“u - yklu>]

JEVM i=1

3 wla)(1-4)

JEVM

+ Z w(x;)v; + Z w(x;)v;

JjE€Vs JEVY

Uj + Z (yk»’z,] - yk,zw)]

i=1

m

= Z(yg —yw(b;) + % Z(y{ + yw(b;)

=1

+% Z w(x;)d;

JEVM

U;' - Z (Yiig — y{’u)]

by S wla)(1-4)

v + Z (Yiig — y;/ZJ)]

JE€EVM i=1
- {sz; aw(b;) + %Jg;% w(x;) | Bj + gaiw(ai,j)] }
+ ) w(a)v)+ > w(my)of
j€Vs jevr
- { > w(wa‘)ﬁj}
JEVsUVr

< Ly y"; 05 0").

Also, by an almost identical arguement, we must have
—ny, < Ri(y'5y"0'50").

By Lemma 1.14, d;, > 1. If we define Z; = iYk’ then 7, is a normal
C-preconditioner equivalent to Y. -

If (¢;9";v';0") is a feasible point of problem 12 then by Lemma 1.15,
the point (2/; 2”;u';u”) = H(Zy) is a normal feasible point of problem 12 for
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which

Li(2 2" 454" = mp(Zy)

Hence we have

Lu(s 2" < Li(ysy"; 0" 0") %f Lp(y'sy"0"50") > 0,
< 0 < 0.

Similarly, if (¢/; y"; v; v") is a feasible point of problem 13 then by Lemma 1.15,
the point (2; 2";u/;u”) = H(Z) is a normal feasible point of problem 13 for
which

Rp(; 2" 054"y = —n(Z)

IN
=
B
—~
@\
@\
@\
@\
—

Lo < Ry y';y";U';U" if Ry y,;y”;vl;vﬂ > 0,
Rk(Z;Z yusu ){ < 0 ( ) if RkEy/;y//;U/;U//; < 0.
Finally, by Lemma 1.15, the normal C-preconditioner generated by (2'; 2”; u/; u)
is in fact Zj.
As was the case for problem 6, we are not interested in the feasible points
of the linear programming problems themselves. We are interested in the
generated preconditioners. Hence we make the following definitions.

Definition 1.12 Two feasible points of problem 12 or problem 13 are equivalent
iff they generate equivalent preconditioners. An equivalence class containing
a solution to problem 12 or problem 13 is called a solution equivalence class.

By Lemma 1.13 and 1.16, we have the following result.
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Lemma 1.17 Fach equivalence class of feasible points contains a unique
normal feasible point. Furthermore, if the objective function is nonnegative
over an entire class, then the minimum objective function value of problem 6
over that class is attained at the normal feasible point in that class. Finally,
if the value of the objective function at a normal feasible point is nonnegative,
then it is nonnegative for any other feasible point in the same class.

We are now able to prove the following theorem relating problems 9
and 12, or problems 10 and 13, for appropriate choices of X when the
objective function of problem 9, or problem 10, is nonnegative for all C-
preconditioners. 1If x; € {;, m(x;),;} for all 1 < i < n and if 7 > 0 for all
(normal) C-preconditioners, then problem 9 and problem 12 are equivalent
in the following sense:

1. Each of the problems is feasible iff a C-preconditioner exists.

2. There is a bijective function S from the set of normal C-preconditioners
(feasible points of problem 9) to the set of equivalence classes of feasible
points of problem 12 such that for any normal C-preconditioner Y} and
for any (2/;2";u';u") € S(Yx) we have

e = Li(y'y"; v'50") < Li(5 2" ulsu”),
where (y';y";v';0"”) is the unique normal feasible point in S(Y}).
3. The restriction S of S to the set of solutions of problem 9 is a bijec-

tive function from that set to the set of solution equivalence classes of
problem 12.

Similarly, if z; € {;,m(x;),;} for all 1 < i < n and if —n, > 0 for all
(normal) C-preconditioners, then problem 10 and problem 13 are equivalent
in the following sense:

1. Each of the problems is feasible iff a C-preconditioner exists.

2. There is a bijective function S from the set of normal C-preconditioners
(feasible points of problem 10) to the set of equivalence classes of fea-
sible points of problem 13 such that for any normal C-preconditioner
Y and for any (2; 2";u/;u”) € S(Y}) we have

-1y, = Rk(y’;y”;v’;v”) < Rk(z/;z”;u';u”),

where (y/;y”;v’;v") is the unique normal feasible point in S(Y%).
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3. The restriction S of S to the set of solutions of problem 10 is a bijec-
tive function from that set to the set of solution equivalence classes of
problem 13.

Here we only give the proof of the first half, which relates problems 9 and 12,
as the proof of the second half, which relates problems 10 and 13, is almost
identical.

Recall that existence of a C-preconditioner implies existence of an equiv-
alent normal C-preconditioner. Then clearly problem 9 is feasible iff a C-
preconditioner exists, as it is a minimization problem over all normal C-
preconditioners. Also, existence of a normal C-preconditioner implies ex-
istence of a (normal) feasible point for problem 12 by Lemma 1.12. Con-
versely, every feasible point of problem 12 generates a C-preconditioner by
Lemma 1.14. Hence the first statement is proved.

Next, recall that the function H defined in Lemma 1.15 is a bijection
between the set of normal C-preconditioners and the set of normal feasi-
ble points. Since each equivalence class of feasible points contains a unique
normal feasible point by Lemma 1.17, we may define S(Y}) to be the equiv-
alence class of feasible points containing H(Y}). Similarly, for any equiva-
lence class E of feasible points of problem 12 we may define S(E) to be the
normal C-preconditioner H (y';y";v';v"), where (y/;4y";v';v") is the unique
normal feasible point contained in E. It follows that S must be bijective
with inverse S. Then by Lemma 1.15, Lemma 1.16, and Lemma 1.17 we
must have 7, = Li(y/;y";0;0") < Li(Z; 2" u/;u”), where Yy, is a normal
C-preconditioner, (y';y”;v';v") is the unique normal feasible point in S(Y}),
and (2';2";u/;u”) € S(Yy) is arbitrary. This proves the second statement.

Now, let Y, be a normal C-preconditioner which solves problem 9 and
suppose that S(Y}) is not a solution equivalence class of problem 12. By
Lemma 1.15, H(Y}) is a normal feasible point of problem 12 for which we have
Ni(n(Y3)) = Li(H(Y})). Since S(Y;) was not a solution equivalence class,
there must exist a feasible point (2'; 2”;u’;u”) of problem 12 for which we
have Ly(2'; 2";u';u") < Li,(H(Yy)). By Lemma 1.16 we may assume without
loss of generality that (2'; 2”;u/;u”) is a normal feasible point. But then by
Lemma 1.15 we must have that H(z'; z”;u/;4”) is a normal C-preconditioner
and

NL(H(Z; 2" uu") = L2 2" u'50") < L(H(Y:)) = Ni(ne(Ye)),

which contradicts the assumption that Y}, solves problem 9. Therefore, the
range of S is a subset of the set of solution equivalence classes of problem 12.
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On the other hand, suppose that E is a solution equivalence class of
problem 12, but the normal C-preconditioner S(E) does not solve prob-
lem 9. Then there exists a normal C-preconditioner Y} such that N, (Y;) <
NL(S(E)) = Li(2'; 2";u/;u"), where (2'; 2";u/;u”) is the unique normal fea-
sible point in £. But then by Lemma 1.15 we must have that H(Y}) is a
normal feasible point of problem 12 and

Li(H(Y3)) = Np(Yi) < Nu(S(E)) = Li(¢; 2" u';u”)

This contradicts the assumption that F is a solution equivalence class of prob-
lem 12 since, by Lemma 1.17, E does not contain H(Y}) and the minimum
objective function value of problem 12 over E is attained at (z/;z";u/; u”).
Therefore, the range of S is a superset of the set of solution equivalence
classes of problem 12.

Hence, the range of S is the set of solution equivalence classes of prob-
lem 12. Also, since S was a bijection we must have that S is injective. Hence,
the restriction S of S to the set of solutions of problem 9 is a bijective function
from that set to the set of solution equivalence classes of problem 12.
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