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PRIMAL-DUAL INTERIOR METHODS FOR NONCONVEX
NONLINEAR PROGRAMMING*

ANDERS FORSGREN' AND PHILIP E. GILL#

Abstract. This paper concerns large-scale general (nonconvex) nonlinear programming when
first and second derivatives of the objective and constraint functions are available. A method is
proposed that is based on finding an approximate solution of a sequence of unconstrained subproblems
parameterized by a scalar parameter. The objective function of each unconstrained subproblem is an
augmented penalty-barrier function that involves both primal and dual variables. Each subproblem
is solved with a modified Newton method that generates search directions from a primal-dual system
similar to that proposed for interior methods. The augmented penalty-barrier function may be
interpreted as a merit function for values of the primal and dual variables.

An inertia-controlling symmetric indefinite factorization is used to provide descent directions and
directions of negative curvature for the augmented penalty-barrier merit function. A method suitable
for large problems can be obtained by providing a version of this factorization that will treat large
sparse indefinite systems.
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1. Introduction. This paper concerns second-derivative line-search methods for
the solution of the nonlinear programming problem

NP L
minimize f(x)

subject to ¢;(z) =0, i€é,
Cz(x)ZOa Z€I7

where ¢(z) is an m-vector of nonlinear functions with ith component ¢;(x), i =1,...,
m, and £ and 7 are nonintersecting index sets. Throughout, it is assumed that f and
¢ are twice-continuously differentiable, with the gradient of f(z) denoted by g(z) and
the m x n Jacobian of ¢(z) denoted by J(z).

The methods considered in this paper are all interior methods in the sense that,
given an initial iterate xq in the strict interior of the set {z | ¢;(x) > 0, i € I}, then
all subsequent iterates lie in the strict interior. In recent years, interior methods for
NP have received considerable attention because of their close relationship with the
“new” polynomial approaches to linear and quadratic programming. The methods of
this paper exploit some of this recent research, particularly in the area of primal-dual
methods for convex programming.

The format for the constraints allows a general inequality constraint to be treated
either directly as an inequality ¢;(z) > 0 or indirectly as an equality and nonnegative
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slack variable ¢;(z) — s; = 0, s; > 0. We make this distinction because the meth-
ods considered here treat equality and inequality constraints differently: inequality
constraints are evaluated only at feasible points, whereas equality constraints are
feasible only as a solution is approached. This implies that the equality constraint
ci(x) —s; = 0 is likely to be evaluated at a point for which ¢;(x) < 0. The only
exception occurs with linear equality constraints, which can be kept feasible at every
iterate (see, e.g., Gill, Murray, and Wright [19]).

In many physical and engineering applications, the constraint functions not only
characterize the desired properties of the solution but also define a region in which
the problem statement is meaningful (for example, f(z) or some of the constraint
functions may be undefined outside the feasible region). In these applications, an
interior point can usually be determined trivially. Interior methods are therefore
highly appropriate for this class of problem. Ironically, interior methods were origi-
nally proposed for precisely this reason, but this feature was largely overlooked during
the revival of interior methods because of the emphasis on computational complexity.
One aspect of our research on interior methods has concerned the benefits provided by
the knowledge of strictly feasible approximate solutions. In certain applications, the
exploitation of feasibility may account for the superiority of some specialized methods
compared to generic NLP methods (e.g., the method of moving asymptotes in struc-
tural optimization; see Svanberg [40]). The availability of general-purpose methods
that generate interior points will considerably strengthen our ability to solve practical
problems efficiently.

The proposed algorithm for NP is based on solving a sequence of unconstrained
minimization problems parameterized by a positive parameter p. In the classical
penalty-barrier method given by Fiacco and McCormick [13], the unconstrained func-
tion

(11) MH() = [(@) + 5= S ele)’ —p Y Inei(a)

2
T i€l

is minimized for a sequence of decreasing values of p. The first constraint term on
the right-hand side is the usual quadratic penalty function with penalty parameter
1/(2u). The second constraint term is the logarithmic barrier function, which creates
a positive singularity at the boundary of the feasible region and thereby enforces strict
feasibility while approaching the solution.

The penalty-barrier methods described here involve outer and inner iterations.
Each outer iteration is associated with an element of a decreasing positive sequence
of parameters {y;} such that lim; .o, p; = 0. The inner iterations correspond to an
iterative process for the unconstrained minimization of M*(z) for a given u. The
first-order optimality conditions for the unconstrained problem imply that there exist
vectors (z(p), A(p)) such that

T —ci(z(p))/p ifieg,
(12) gla(w) = J@() ™A@ =0, where () = { i et
The m-vector A(u1) can be interpreted as an estimate of A", the Lagrange multipliers
of NP, and Fiacco and McCormick [13] give conditions under which local solutions
(z(p), M(1t)) of M*(x) converge to (2, X*) as u — 0. When regarded as a function of
the parameter p, the set of minimizers x(u) defines a continuously differentiable path
known as the trajectory or penalty-barrier trajectory.
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The direct unconstrained minimization of M*(z) involves a number of serious
difficulties that all result from the fact that the minimization problem becomes in-
creasingly ill conditioned as p is decreased. These difficulties have been addressed in
recent papers by Gould [22, 23], Conn, Gould, and Toint [8], and Dussault [11], who
propose several modifications of the classical penalty-barrier algorithm. As in the
original method, these modifications emphasize the minimization of M*(x) with re-
spect to the “primal” variables z and define new estimates of A\(u) as a by-product of
the main computation. Dussault [11] observes that these multiplier estimates can be
inaccurate when x is not close to the trajectory and proposes computing least-squares
multipliers from an estimate of the active constraints at x*.

In this paper we propose a different approach in which estimates of z(u) and
A(p) are updated simultaneously. This approach has been very successful for interior
methods for convex programming, but its extension to the nonconvex case has been
problematic because of the lack of a suitable merit function or potential function that
forces convergence from an arbitrary starting point. Here we propose a merit function
based on the classical penalty-barrier function augmented by a weighted prozimity
measure that measures the distance of (x,\) to the trajectory (z(u), A(p)). This
augmented penalty-barrier function is denoted by M*¥(x,\), where v denotes the
positive weight on the proximity measure (see section 3.1). The function M*"(z, \)
has several important properties.

e The penalty-barrier solutions z () and A(u) are local minimizers of M*¥ (x, \).

e M#¥(z,\) can be minimized with respect to both x and A using a modified
Newton method that generates search directions from a symmetric primal-
dual system similar to that proposed for interior methods. These search di-
rections can be calculated in a numerically stable way, even when the Hessian
V2M#¥ (2, \) is not positive definite.

e For all positive p and v, under certain assumptions, the inner iterates con-
verge to a point xz(u) satisfying the second-order necessary conditions for a
minimizer of M*"(xz, \).

The paper is organized as follows. In section 2 we review some basic proper-
ties of the classical penalty-barrier method and consider some recent developments in
primal-dual interior methods for convex programming. The unsymmetric and sym-
metric primal-dual equations and their properties are discussed in sections 2.3 and
2.4. In section 3 we propose a new augmented penalty-barrier merit function and pro-
vide a modified Newton method for minimizing this function with respect to both the
primal and dual variables. The linear system associated with this method is shown
to be equivalent to the symmetric form of the primal-dual equations. It follows that
MH¥(z, ) may be interpreted as a merit function for primal and dual variables gen-
erated by the primal-dual system. Finally, in section 4 we describe how the search
direction can be calculated using a certain inertia-controlling symmetric indefinite
factorization of the primal-dual system. This factorization allows the efficient calcu-
lation of descent directions and directions of negative curvature for the merit function.
A method suitable for large problems can be obtained by providing a version of this
factorization that will treat large sparse indefinite systems.

In practice, the penalty-barrier subproblem is never solved to completion. In-
stead, the subproblem is terminated early, and the next value of u is chosen so that
the sequence of aggregated inner iterates converges to #* at a rapid rate. However,
although our choice of merit function is influenced by the desire for rapid local con-
vergence, the principal focus is on the construction of the inner iterations, i.e., on the
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minimization of M*¥(zx, A) for given p and v. Methods that terminate the subprob-
lems early and define an associated decrease in p will be considered in a future paper.
Such methods rely heavily on the techniques discussed here.

2. Background.

2.1. Nomenclature. Given a real symmetric matrix A, the inertia of A—
denoted by In(A)—is the associated integer triple (a4, a—,ag) indicating the number
of positive, negative, and zero eigenvalues of A. The largest and smallest eigenvalues
of A are denoted by nmax(A) and Nmin(A). The expression A > 0 means that A is
positive definite. A member of a sequence of real symmetric matrices {Ax} is said
to be sufficiently positive definite if its eigenvalues are greater than a small positive
number independent of k. The vector e; is used to denote the ith unit vector of the
appropriate dimension. The vector e denotes the vector of all ones whose dimension
is defined by the context of its use.

2.2. The classical penalty-barrier function. Standard second-order line-
search or trust-region methods are easily adapted to find a local minimizer of M*
(for details see, e.g., Dennis and Schnabel [10]). Regardless of the choice of method,
as the iterates converge to an isolated local solution z (), the change in variables at
iterate x is determined by the Newton equations V2M*(z) Az = —VM*(x), which de-
fine Ax as the step to the point that minimizes a quadratic model of M*. The Hessian
V2M*#(x) and gradient VM*(z) can be represented in terms of auxiliary quantities
m#(x) and 2#(z) as follows. Let 7#(x) denote the m-vector:

bip) — —ci(x)/p ifieg,
1) ™ (@) = { u/ci(x) itieZ.

For any given u and x, the vector m*(x) approximates A(u) (and hence X*). In
particular, if = x(p), then 7#(z) = A\(p), from (1.2).
Let 2#(z) denote the diagonal matrix diag(w* (z)), where

hi 1/p ifi € &,
(2.2) w;'( )—{ plee)?  itieT.

Given 7#(x) and 2#(x), the derivatives of M* can be written as

(2.3a) VM (z) = g(z) — J(x)Tn" (x),
(2.3b) VMK (z) = H(z, 7 (x)) + J(2)T 2" (2)J (z),

where H(x, \) denotes the Hessian with respect to = of the Lagrangian f(x) — A ¢(z).

Unconstrained methods for minimizing M* are well defined as long as the deriva-
tives (2.3) are bounded. This will always be the case if ¢ is evaluated at points that
are strictly feasible with respect to the inequality constraints. For example, in a line-
search method, the initial estimate z is chosen to lie in the strict interior of the region
{z | ¢i(z) >0, i € T}, and subsequent line searches ensure that ¢;(x + aAz) > 0 for
all i € T (see, e.g., Murray and Wright [37]).

Given the derivatives (2.3), the Newton equations can be written as

(2.4) (H(a:, 7 (x)) + J(w)TQ“(x)J(x)>Ax =—(g(z) — J(x)Tﬂ'“(x)).
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Unfortunately, the direct minimization of M* cannot be recommended as a practical
algorithm. As g — 0, terms in the matrix J(z)72#(x)J(z) associated with the
gradients of the equality constraints and active inequality constraints can become
unbounded. If the number m of unbounded terms satisfies 0 < m < n, then V2M*(x)
becomes increasingly ill conditioned as j is reduced, and the inverse of V2M*#(x) is
singular in the limit (see Murray [36] and Wright [41]).

The ill-conditioning of V2M* not only affects the sensitivity of the numerical
solution of (2.4) but also inhibits the final rate of convergence of the Newton iterates.
In the next three sections we review some recent approaches that are intended to
overcome these difficulties.

2.3. The primal-dual equations. The effects of inevitable ill-conditioning can
be removed by exploiting some recent developments in interior methods for convex
programming. These methods compute primal and dual variables that satisfy a sys-
tem of nonlinear equations equivalent to a perturbed system of first-order optimality
conditions.

For any value of u, an associated point (z(u), A(x)) on the penalty-barrier trajec-
tory satisfies the n + m equations

(2.5a) g(z) — J(x)'X=0,
(2.5Db) pXi +ci(x) =0, €€,
(2.5¢) ci(v)hi —p=0, iel.

These relations imply that (z(u), A(u)) can be determined by solving n +m nonlinear
equations in the n + m unknowns (z, A\) using an iterative method, which is usually
some variant of Newton’s method.

To derive a suitable form of Newton’s method, it is helpful to rewrite the m
relations (2.5b)—(2.5¢) in vector form WH(x)(A — w#(x)) = 0, where 7#(x) is given by
(2.1) and W#(z) is the diagonal matrix with diagonal entries

PN ifieé,
(2.6) wi (@) = { a(r)  ifiel.

Conditions (2.5) imply that (x(u), A(u)) solves the n + m nonlinear equations
FF(xz,A\) =0, where F¥(z,A) and its Jacobian F*/(z, \) are given by

(g _ g(x) - J(x)T)‘ w (o _ H($> /\) _J(x)T
@) (wa)u—w%x» ) A <Z<A>J<x> W) )
and Z(A) is a diagonal matrix with diagonal entries

ifief,
27) () _{ i if i iz.

Suppose that (z,)) is an estimate of (x(u),A(n)). Let w, g, ¢, J, H, and W
denote the quantities 7#(x), g(z), c¢(x), J(x), H(x,A), and WH(z). Given (z, ), the
next iterate of Newton’s method for a solution of F# = 0is (z + Az, A + AX), where
(Az, AX) satisfies the Newton equations

(2.8) <H —JT><Ax>:_<g—JT)\>
’ zJ W AN WA—m) )’
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Similar equations have been proposed for interior methods for convex programming
(see, e.g., Kojima, Mizuno, and Yoshise [28], Lustig, Marsten, and Shanno [29],
Megiddo [31], Mehrotra [32], Monteiro and Adler [33], and Gill et al. [18]) and non-
convex programming (see, e.g., El-Bakry et al. [12] and Forsgren, Gill, and Shinner]
[16]).

The class of methods considered in this paper is characterized by the property
that every iterate (z,\) satisfies ¢;(z) > 0 and A; > 0 for all ¢ € Z. (It is this
property that has come to be associated with the idea of a “primal-dual” method.) If
this property is satisfied at an initial point (xg, Ag), then it can be enforced at every
subsequent iterate if we are prepared to restrict the step along each search direction.
In this case, the next iterate will be (x +adx, \+ @A), where « is a step length such
that ¢;(z + aAz) > 0 and A\; + aA); > 0 for all i € Z. (The primal-dual property
is enforced automatically by the merit function proposed in section 3.1.) With this
restriction on the choice of z and A, the Newton equations (2.8) are known as the
unsymmetric primal-dual equations. Note that the diagonal matrices Z and W are
positive definite.

The primal-dual equations have the important property that, if the second-order
sufficient conditions for optimality hold, the Jacobian F*/(z, ) is nonsingular in a
neighborhood of (2, X*) for p sufficiently small (see Fiacco and McCormick [13]).
This result has two important implications. First, it allows the application of the
standard convergence theory for Newton’s method, which states that the Newton
iterates will converge quadratically in a sufficiently small neighborhood of (z (1), A(1))
for p sufficiently small.

The second benefit of a nonsingular primal-dual Jacobian concerns the quality of
the first Newton iterate immediately after p is reduced (to fi, say). In practice, each
unconstrained minimization is done only approximately, with a termination condition
that determines the accuracy of the unconstrained minimizers. An important feature
of any implementation of a penalty-barrier method is that, in the limit, this termina-
tion condition should allow only one inner iteration for each value of u. If this is to
be the case, the solution of the first primal-dual system associated with g must pro-
vide an increasingly good estimate of (x(f), A(i)). If second-order sufficiency holds at
(2, X*), and p is reduced to fi at a point (x(u), A(1)) on the trajectory, then the new
primal-dual nonlinear system will be “close” to the old one for p sufficiently small.
This implies that the aggregated set of inner iterates will converge very rapidly, given
a suitable scheme for reducing p.

Alternative methods for (x(u), A(pt)) can be derived by linearizing equivalent
forms of the perturbed condition (2.5¢) (see, e.g., Ye [45], Gill et al. [18], and Gon-
zaga [21]). However, it must be emphasized that the favorable property mentioned
above does not hold for these alternatives. For example, suppose that (2.5c) is re-
placed by the condition A; — p/c;(z) = 0 for i € Z; or, equivalently, A; — 7#(z) = 0
for ¢ € Z. The associated Newton equations for the combined constraints are

(2.9) H —JT Az L g—JT\
’ J I AN ) A—m )’

where (2 is the diagonal matrix 2#(x) of (2.2). These equations are known as the
unsymmetric primal barrier equations for (x,A). If these equations are defined with
A = 7#(x), and AX is eliminated from the system, we obtain the classical penalty-
barrier equations (2.4) for Az. This implies that the solution of (2.9) can be used
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to find a solution of (2.4) in a numerically stable way (see Gould [22], who first pro-
posed this calculation for the corresponding row-scaled symmetric system). However,
although the Newton direction can be calculated accurately, the Jacobian associated
with the primal system (2.9) is unbounded as g — 0, and the region of quadratic
convergence shrinks with p. Moreover, reducing p may give a new Az that differs
substantially from the step to the minimizer on the trajectory (see Wright [42] for
a discussion of this point in the context of the primal barrier method). For a dis-
cussion of the asymptotic rate of convergence of the classical penalty-barrier method,
see Gould [23] and Dussault [11]. They show that for certain termination criteria, an
initial inner iterate can be calculated so that the aggregated sequence of inner iter-
ates converges at a two-step @Q-quadratic rate. Strategies for modifying the classical
barrier method are considered by Conn, Gould, and Toint [8].

2.4. The symmetric primal-dual system. An important implication of solv-
ing nonconvex problems is the prominent role of symmetric systems in the definition
of the search direction. If the objective is not convex, even the verification of optimal-
ity requires knowledge of the inertia (i.e., the number of positive, negative, and zero
eigenvalues) of the Hessian in the subspace orthogonal to the active constraint gradi-
ents. It is not at all obvious how the inertia of a matrix can be estimated efficiently
without utilizing its symmetry.

The unsymmetric primal-dual equations can be symmetrized by premultiplying
the last m rows by Z~! and changing the sign of AX. This gives

H JT Az \ g—JTA
(2.10) (.] -D ) <—A)\><D()\—7r)>’

where D = Z~'W. Following the convention used in convex programming, we call
these equations the symmetric primal-dual equations.

The diagonal matrix D in (2.10) plays a crucial role in the analysis. Formally, we
write D = DH(z, A), with

ifieé&,
(2.11) iz N) =4 " "
ci(z)/ N ifiel.

If the second-order sufficient conditions for optimality hold at (2™, \"), then the el-
ements of D either go to zero or go to infinity as 4 — 0. For equality constraints
and active inequality constraints, d!'(z(p), A(#)) — 0, and for inactive inequality con-
straints, d(z(u), A(1)) — oo. This implies that the symmetric system (2.10) is ill
conditioned, with some diagonal elements becoming unbounded as p — 0. Forsgren,
Gill, and Shinner] [16] show that this ill-conditioning is artificial in the sense that the
true sensitivity of the solution is independent of the size of the large diagonals. In
particular, they show that the primal-dual solution can be found accurately using a
certain symmetric indefinite factorization of the primal-dual system (see section 4.1).
Related stability discussions can also be found in Ponceleén [38] and Wright [43, 44].

2.5. Global convergence. Until now we have considered the local properties
of the primal-dual method. In doing so, we have made two assumptions: (i) the
iterates (x, ) lie in a sufficiently small neighborhood of (x(u), A()) for p sufficiently
small; and (i) (z(u), A(p)) lies on a trajectory of local minimizers of M*. In order to
make the method suitable for general problems, it is necessary to use the primal-dual
direction (Az, AX) in conjunction with a merit function that forces convergence from
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an arbitrary starting point. Moreover, since second derivatives of f and c are being
calculated at each iteration, it seems reasonable to expect that every limit point
of the sequence of iterates should satisfy the second-order necessary conditions for
optimality.

In the case of primal-dual interior methods (where it is assumed that all con-
straints are inequalities), various merit functions have been suggested. One particu-
larly popular merit function is

M(r,2) = 5 (e )T (2, ),

where F*(x, \) is the residual vector associated with the primal-dual equations (2.10).
El-Bakry et al. [12] propose this merit function for general nonlinear programming
and show that, under certain assumptions, it provides convergence to a point that
satisfies the first-order conditions for optimality. In section 3.1, we propose a merit
function with the potential of giving limit points that satisfy the second-order neces-
sary optimality conditions.

3. Second-order penalty-barrier methods.

3.1. An augmented penalty-barrier merit function. For positive parame-
ters p and v, consider the combined augmented penalty and barrier function M"Y (x, \)
such that

1

M"Y (z,A) = f(z) + oM Z (ci(2)® + v(ci(z) + pi)?)

o) 5 (o) o i (Y 1Y)

i€l

This function is well defined for all (x, A) such that ¢;(x) > 0 and A; > 0 for i € 7.

For fixed x, the vector A = 7#(x) minimizes M*"(xz, \) with respect to A, where
7w (z) is defined in (2.1). Moreover, M*¥(x,w"(x)) = MH*(x), where M*"(z) de-
notes the classical penalty-barrier function (1.1). This result implies that a point
(z(p), A(p)) on the penalty-barrier trajectory can be found by minimizing M*" (x, A)
with respect to both x and A. The following lemma makes this precise.

LEMMA 3.1. Let M*"(x,\) be the augmented penalty-barrier function (3.1) de-
fined with any positive u and v. A point (x,\) such that c;(x) >0 and \; > 0 fori € T
s an unconstrained local minimizer of M*¥ (x, \) if and only if (x, \) = (x(p), AM(1)).-
Furthermore, miny M*¥(x,\) = M*" (z, 7 (xz)) = MH(z), where MH(x) is the clas-
sical combined penalty-barrier function (1.1) and 7#(x) is defined in (2.1).

Proof. For z fixed, M*" (z, A) is a strictly convex separable function of A for A > 0.
It is straightforward to verify that the minimizing A is given by 7#(x), where 7/ (x)
is given by (2.1). Substituting these values in (3.1) gives M*¥(x, 7" (z)) = M*(x),
where M*(z) is given by (1.1). The definition of z(x) as a minimizer of M*(z) in
conjunction with the definition A(u) = 7#(x(u)) gives the required result. d

The augmented penalty-barrier function M*¥(z,A) can be interpreted as the
classical combined penalty-barrier function augmented by a function that measures
the proximity of (x,\) to the penalty-barrier trajectory. The parameter v defines the
relative weight of the proximity measure.

The most important property of M*¥(xz,\) is that it is minimized at a point
(x(p), A(p)) on the trajectory. (We observe that this is in contrast to the saddle-
point property typically associated with Lagrangians and augmented Lagrangians.)
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It follows that the Fiacco-McCormick penalty-barrier method can be generalized to
include dual variables by minimizing M*¥(x, \) with respect to both x and A using
any unconstrained minimization method. In this case, a second-order method will
require both the first and second derivatives of M*¥(x, A). Differentiating M*" (z, \)
with respect to both z and A\ and using the auxiliary quantities 7#(x) (2.1) and
D#(z, \) (2.11) give

(3.2a)  VM™(x,\) = <9(fc> — (L v)J (@) (@) + v (@) TA ) . and

vDH(z, A\)(A — 7 (x))

2 MMV (x vJ(x)T
(320) VA, ) = (vxlﬂfm() R ) ,

where I'*(\) is the diagonal matrix diag(~*()\)) such that

I ifieg,
3.3 BON) =
(3:3) %) {M/Af ifiel.

The Hessian V2 M*¥(x,\) is written in terms of the Lagrangian Hessian H(z,\).
Differentiating M** (x, \) twice with respect to x and collecting terms gives

VEM (2, 2) = H (. (1+ ) (@) = vA) + (14 0)J (2)T0"(2)] (),

where 2#(x) is defined in (2.2).

Rather than use these derivatives directly within a “black-box” line-search or
trust-region method, we propose that V2M*(x, \) be approzimated by a symmetric
matrix S*¥(z, A) in such a way that the search direction is defined by the primal-dual
equations (2.10). This strategy requires the use of a modified Newton method that
can exploit an approximate Hessian. Such methods are described next.

3.2. Modified Newton methods using an approximate Hessian. We con-
sider a certain class of modified Newton methods for the minimization of a function
M (v) with gradient VM (v) and Hessian V2M (v). For brevity, we consider a method
similar to that discussed by Forsgren, Gill, and Murray [15]. However, the modified
Newton methods of McCormick [30], Mukai and Polak [35], Kaniel and Dax [27], Moré
and Sorensen [34], and Goldfarb [20] are all suitable alternatives.

The method generates a sequence {vy }7°, of improving estimates of a local min-
imizer of M. At iteration k, a line search is performed along a nonzero direction Avy
of the form

Avy, = s + dy,

where s; and dj, are computed using a symmetric matrix S(v) that approximates the
Hessian V2M (v) at vy. The crucial property of S is that the approximation is exact
at any stationary point of M. In particular, we require that

15 (k) = VM (wg)|| = O(||v, —v"),

where v is any stationary point of M. We emphasize that the exact Hessian VM (v)
is known at each step, but that we choose not to use it to compute the search direction
(see section 3.1). Note that a regular modified Newton method is obtained if S(v) =
V2M (v) for all v.
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Although s, and dj are computed using S(vg), they are forced to have cer-
tain properties with respect to VM (vy) and S(vg). In particular, we ensure that
VM (v3,) sy, < 0, VM (vg)Tdy, < 0, and ng(vk)dk < 0. Each sj satisfies a positive-
definite system of the form

S(vk)sk = —VM(Uk),

where S(vi) = S(vy) + Ey with Ey = 0 if S(vy,) is sufficiently positive definite. The
vector dy, is defined as a direction of negative curvature for S(vy) and is normalized so
that VM (vi)Tdy, < 0. If dFV2M (vg)dy, > 0, the vector dj, can be reset to zero. This is
not essential, but it provides the convenient property that V2M (vy) has at least one
zero or negative eigenvalue if dj is nonzero.

Once Avy has been determined, a line search is used to find a step length oy such
that vg11 = vk + apAvg, and M (v + a Avy) < M (vg). The principal role of the line
search is to ensure that VM (vg)Ts, — 0 and df VM (vi,)dy — 0. If these conditions
are satisfied, and the directions s, and dj are sufficient in the sense that {s;} and
{di} are bounded sequences that satisfy the conditions

(3.4a) VM (vg) sy — 0 = VM(vgy) -0 and s — 0,
(3.4b)  dEV*M (vg)dy, — 0 = min{numin(V*M(v1)),0} -0 and dj — 0,

then every limit point of the sequence {vy}52, will satisfy the second-order necessary
conditions for optimality (see Moré and Sorensen [34]). In our case, conditions are
imposed on d}S(vy)dy, rather than di V2M (vy)dy. However, the properties of S(vy)
ensure that d}S(vg)d, — d}f VM (vg)dy, if VM (vy,) — 0, and it follows that, in the
limit, S(vy) is positive semidefinite if and only if VM (vy) is positive semidefinite.
To keep things simple, a backtracking line search is described here. (For a review
of some alternatives, see Moré and Sorensen [34].) An initial step oy = 1 is reduced (if
necessary) by a constant factor until the reduction in M is at least as large as a fixed
factor 7 (0 < 7 < 1) of the reduction predicted by a model function formed from the
first two or three terms of a Taylor-series approximation to M (v + aAvyg). If my ()
denotes the univariate function M (vg + cAwy), then a step length «y is accepted if

my(a) <mg(0) +7 (akmﬁg(O) + %aﬁ min{0, m%(O)}) ,

where m’ and m” denote the first and second derivatives of m(«) with respect to a.
The modified Newton method can be summarized as follows.
ALGORITHM 3.1. Modified Newton method.
Specify 7 such that 0 < 7 < %;
Choose vp;
k « 0;
repeat
Evaluate M (vg), VM (vg);
if S(vy) is positive semidefinite and VM (vy) = 0 then
stop; [vy, satisfies the second-order necessary conditions for optimality.]
else if S(vy) is positive semidefinite then
Compute s such that VM (vg)Tsp < 0; dj, « 0;
else
[S(vr) must have at least one negative eigenvalue.]
Compute sy such that VM (v)Ts, < 0;
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Compute d, such that VM (vi)Td, < 0 and d¥ S(v)dy < 0;

end

Avy «— s + dg;

ap «— 1; mk(ak) — M(’l}k + OzkA’Uk);

do while my(ax) > my(0) + 7(apm},(0) + 22 min{0,m}(0)})
ag — ag/2; mg(ag) «— M (v, + axAvg);

end do

Vg1 — Vg + apAvg;

k—k+1;

until converged;

3.3. The primal-dual method. Our aim is to use the primal-dual equations
(2.10) to define the search direction but to relate this search direction to the aug-
mented penalty-barrier merit function (3.1).

Consider the matrix S#¥(z, \) obtained by approximating 7#(x) by A, £2*(z) by
D#(x,\)~1, and I'*(\) by DH*(z, ) in the matrix V2M*¥(z, \) of (3.2b). Then
(35) Sh(,)) = ( H(e, )+ (L )T D )71 @) v (@) ) ,

vJ(z) vDH(z, \)

and SHY(x,\) — V2MHPY (2, )) as (z,\) — (x(u), A(i)). It follows that S*v(z, \)
can be used as an approximate Hessian in a modified Newton method of the type
suggested in section 3.2.

The next result provides the theoretical basis for the new method. It indicates
that the modified Newton direction based on the approximate Hessian S*¥(x, \),

Ax

(3.6) S (2, ) ( "

) = —VM"" (z, ),

satisfies the primal-dual equations (2.8) or, equivalently, the symmetric primal-dual
equations (2.10). Moreover, the approximation S**(z, ) is exact whenever (x,\) is
a stationary point of M*¥ i.e., when VM (z, \) = 0.

THEOREM 3.2. Let M*"(xz,\) be the augmented penalty-barrier function (3.1)
defined with any positive p and v. Let S*¥(x,\) denote the approximate Hessian
(3.5). If ci(x) > 0 and \; > 0 for all i € I, then the vector (Ax, AN) solves the
modified Newton equations (3.6) if and only if it solves the primal-dual equations
(2.8) and the symmetric primal-dual equations (2.10). Moreover, if VM"Y (z,\) = 0,
then SWY (z, \) = V2M®Y (2, ).

Proof. If ¢;(x) > 0and A\; > 0 for ¢ € Z, and p > 0, the diagonal matrices D*(z, \)
(2.11) and Z(X) (2.7) are positive definite. The definiteness of Z(\) implies that the
unsymmetric primal-dual equations (2.8) and the symmetric primal-dual equations
(2.10) are equivalent. Hence, it suffices to consider the symmetric equations (2.10).
To simplify the notation, let H = H(z,\), D = D*(z, ), J = J(z), g = g(x), and
m = " (x, \). As v is nonzero and D is positive definite, the (n+m) X (n +m) block

upper-triangular matrix
I (14+v)JTD™1
0 vl
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is well defined, nonsingular, and can be applied to both sides of the modified Newton
equation. The first part of the theorem follows directly from the identities

I (1+v)J'D™! H —J"\ (H+QQ+v)J™DJ vJ”
0 v J D ) vJ vD

I (1+v)JtD-1 g—JT\ B g— (1 +v)JTr +vJTA
0 vI D\ —m) vD(A—) ’
upon comparison of (2.10), (3.2a), (3.5), and (3.6).

For the second part of the proof, assume that VM *¥(z, \) is zero, with ¢;(z) > 0
and A; > 0 for all ¢ € Z. Tt follows that D*(z, \) (2.11) is nonsingular. Hence, (3.2a)
implies that A = n#(z), where 7#(x) is defined by (2.1). It is then straightforward to
verify that I'*(7#(x)) = D*(x, 7#(z)) and 2#(x) = D*(x, 7+ (z)) L. d

It is essential that S* is an exact approximation of V2M#*¥ at every stationary
point of M#¥(xz,A). Broadly speaking, it is not necessary to compute a direction
of negative curvature for M*" at every point at which V2M*" is indefinite, but
a direction of negative curvature must always be computed in a neighborhood of a
stationary point at which the Hessian is indefinite.

and

4. Calculation of the search direction. Based on the discussion of the pre-
vious section, we define the search direction using the primal-dual matrix K such
that

H JT
wn (1)

but use the matrix S such that

H 1 TD—l T
(12) 5:( +A+v)JTD T v )
vJ vD

to measure the approximate curvature of the merit function. In the modified Newton
method of section 3.2 the search direction is given by

(2)= () (5) =

where s is a descent direction and d is a direction of negative curvature for the merit
function (see section 3.2). Whenever the Hessian approximation S of (4.2) is suffi-
ciently positive definite, s is computed from the primal-dual equations (2.10), and d
is zero since S is positive definite.

Note that the inertia of S is needed at each step, yet it is the matrix K (4.1) that
is being factorized. This makes it essential that the inertia of S can be deduced from
the inertia of K. The following lemma gives the required relationships.

LEMMA 4.1. Let D be a symmetric positive-definite m x m matriz, let H be a
symmetric n X n matriz, let v be positive, let K be the primal-dual KKT matriz (4.1),
and let S be the approzimate Hessian (4.2). Then

In(S) = In(H + J'D71J) + (m,0,0),
In(K)=In(H +J"D7'J) + (0,m,0).
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Moreover, if H+ JYD™1J has at least one negative eigenvalue, then

nmin(H + JTD_lJ) S nmin(s)-

Proof. Let X be a symmetric block-partitioned matrix of the form

T
X_<AB>.
B C

The basic properties of the inertia give In(X) = In(C) + In(A— BTC~1B); see, e.g.,
Cottle [9, p. 197]. Furthermore, if A — BTC~1B has at least one negative eigenvalue
and C' is positive definite, then

nmin(A - BTC?lB) S nmin(X)

(see Lemma 2.1 in Forsgren, Gill, and Murray [15]).

The inertia property implies that In(S) = In(vD) + In(H + JTD71J). Since
vD is a positive diagonal, In(vD) = (m,0,0) and the first result follows. Similarly,
In(K) = In(—D) + In(H + JTD~1J). Since In(—D) = (0,m,0), the second result
also holds. Finally, the eigenvalue relation follows from the above relation with X = S
and C' =vD. O

4.1. The factorization. We assume that the primal-dual KKT equations are
solved using a variant of the symmetric indefinite factorization (see Bunch and Par-
lett [6], Fletcher [14], and Bunch and Kaufman [4]), which we refer to as the LBLT
factorization. If K denotes the particular primal-dual KKT matrix under considera-
tion, then the LBLT factorization defines a permutation P, a block-diagonal B, and
a unit-lower-triangular L such that

(4.3) PTKP =LBL"Y, where B = diag(Bi,Bs,...,B;).

Each B; is either one-by-one, or is two-by-two and nonsingular. The permutation P
incorporates certain symmetric interchanges that are needed to preserve numerical
stability.

At the start of the (th stage (¢ > 1) of the LBL” factorization of K we have

-1
(4.4) K©® = (K(f)) =PKP, - LBLT = < 8 ]8 ) :
i=1 ¢

where P, is a permutation and L; is either an n X 1 or n X 2 matrix consisting of
the column(s) of L computed at the ith stage. The matrix Ky is called the Schur
complement and represents the part of K remaining to be factorized. At the fth
stage, a one-by-one or symmetric two-by-two submatrix of K is selected as the next
pivot By. The pivot rows and columns are brought to the leading position of K, using
a symmetric interchange, which must be applied to PZT K P, and the rows of each L;.
The one-by-one or two-by-two pivot is then used to eliminate one or two rows and
columns from the permuted Schur complement. The ¢th stage is completed by the
computation of L, from B, ! and the pivot columns of K (for further details, see
Bunch [3)).

Clearly, the permutation P depends on the sequence of pivots. Various pivoting
strategies have been proposed that define a numerically stable factorization (see, e.g.,
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Bunch, Kaufman, and Parlett [5]; Higham [26]). Here we consider pivot strategies
that additionally ensure that B has a specific inertia.

If K is the primal-dual matrix (4.1), potential pivots in the Schur complement can
be labeled to reflect the position of the pivot in the original matrix. For example, a
diagonal of the Schur complement will be a “D pivot” if it is in the position occupied
by an element of —D in the original matrix. Similarly, a two-by-two pivot with
diagonal and off-diagonal positions occupied by elements from H and D will be an
“HD pivot.” With this labeling, all one-by-one pivots are either H or D pivots, and
two-by-two pivots are HH, DD, or HD (DH) pivots.

The key to the calculation of suitable search directions is the use of a sequence
of inertia-controlling pivots. The resulting factorization generalizes the symmetric
indefinite factorization proposed by Forsgren and Murray [17] for linear equality-
constrained minimization.

The inertia-controlling factorization consists of two phases. The first phase contin-
ues until all rows and columns associated with the D block of K have been eliminated
(i.e., until no D pivots or HD pivots remain in the Schur complement). During this
first phase, only certain types of pivots are allowed (see below). When the first phase
is complete, the pivot choice is restricted only by numerical considerations.

In order to describe the first phase it is necessary to further distinguish between
pivot types. Let a superscript “4” or “—” indicate the sign of an eigenvalue of a
potential pivot. For example, HT denotes a positive one-by-one H pivot; D~ denotes
a negative one-by-one D pivot; and HD~" denotes an HD pivot with one positive
and one negative eigenvalue. The main feature of the first phase of the factorization
is that only HT, D=, HH*+, DD, and HD~ pivots are allowed.

Consider the partition of K given by

Hyy Hy JT
Hy Hy JI |,
J Jo =D
and assume that all pivots from the first phase come from rows and columns associated
with Hy1, J1, and —D. Without loss of generality, we assume the permutation P to
be such that
Hy JI  Hxn
P'KP= |1 -D J |,
Ha Jy Hoo

i.e., the order of the pivots within the first phase is ignored. The matrix PTKP is
partitioned as

PTRP — Ky Ko
Ko Koo

[ Ha JT T T _
Ky = J K Koy =Kiy=(Hx Jy ), and Kj = Hao.
. -

The sequence of pivots used during the first phase fixes K17, as an ni X m matrix for
some 11 (0 < ny < n) and thereby identifies the blocks K11, K12, and Kag (the value
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of ny will depend upon the relative number of one-by-one and two-by-two pivots). The
restricted pivot choice ensures that In(K11) = (n1,m,0). Moreover, on completion
of the first phase, factors L1; and Bi; have been computed such that

Ku =LuBuli, and Ls = KanLy'By'

During the second phase, the pivot choice is unrestricted, which implies that the
remaining Schur complement Koo — KglKﬁlKlg can be factored using a standard
LBLT-factorization. The only restriction is that the choice of pivots gives a factor-
ization for which ||L|| is bounded.

On completion of the second phase we have

Koy — Ko K" K12 = LagBao L2,

This provides the complete factorization

Ky Ky _ Li;; O Bin 0 Lty L3
Ko Koo Loy Lo 0 B 0 L%

4.2. Calculation of the descent direction. Given the inertia-controlling LBL™ -
factorization of K, the descent direction is now computed from

ws [0 Bu 0 L LR\ prf 9-J7A
Ly Lo 0 DB 0 L, DA—m) |’
with
_sy

where Bss is a sufficiently positive-definite modification of Bgs. In particular, if Bao
is sufficiently positive definite, then By = Bay. It is relatively straightforward to
modify Bsy since the diagonal blocks are of size one-by-one or two-by-two and the
eigenvalues of each block can be found explicitly and modified if necessary. A crucial
feature of the factorization is that Koo only includes rows and columns from H. This
ensures that any modification of Bas affects only parts of H in K. Furthermore, (4.5)
can be written as

H JT Se o\ g—JT\
o (5 ) ()-(a5)

where H is a symmetric modification of H such that H + .J7D~1.J is sufficiently pos-
itive definite. Whenever H + J7D~'.J is sufficiently positive definite, no modification
takes place and the descent direction s is the primal-dual direction computed from
(2.10). This is analogous to the method of Forsgren and Murray [17].

Alternatively, we may use Theorem 3.2 to establish that (4.6) is equivalent to

Ss = —VM*"" (z,\),

5 H+(1+v)J™D"tg vJT
N vJ vD |’
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We first establish descent properties of s with respect to the merit function (3.1).
LEMMA 4.2. Let s satisfy (4.6), where H is symmetric, D is symmetric and
positive definite, and H + JTD~1J is positive definite. Then

sTVMMY (2,\) = —sL(H + J'D"'J)s, — v(A — m)TD()\ — 7),

where VM"Y (z, \) is defined by (3.2a). Moreover, s, = 0 if and only if g — J'm = 0.
Finally, if s, =0, then sy =7 — .

Proof. Straightforward substitution gives the first result. Elimination of sy in
(4.6) gives

(H+J'™D7 ' )s, = —(g — J'n).

Hence, since H+.J7D~1.J is positive definite, we have s, = 0 if and only if g—.J 77 = 0.
Finally, if s, = 0, then g = J”7r, and s, is given by

I\ (g TA a7
(7)) (5)en

with unique solution sy =7 — A. 0

The positive definiteness of S ensures that sTVM#¥(z,A) < 0 unless s = 0 and
VMY (2, X) = 0. The additional information provided by Lemma 4.2 is that if s, = 0,
then g — J7r = 0 and sy = 7 — A. This means that if = x(u), then one further
Newton step gives the A variables as A\(u).

Some further assumptions are required in order to make s a sufficient descent
direction in the sense of (3.4a). This is summarized in the following theorem.

THEOREM 4.3. Assume that the sequence of directions {si}32, satisfies

H, JF Sek | _ gk — JF Ak
Jr  —Dy —SAk D\ —mr) )’

where Hy, + J,CTD,Zle =0 and Dy, > 0 for all k. Then, stMﬂaV(xk,)\k) < 0 unless
sk = 0. Furthermore, assume that limsupy,_, . [|[Hg| < oo, limsup,_, . ||Jkll < oo,

liminfy— 0o Mmin(Dg) > 0, limsup,_, o Nmax (D) < 00, and lminfy_ oo nmin(Hp +
JED 'V Jy) > 0. Then, if

lim s{ VM"" (xp, \x) = 0,

k—oo

it holds that

lim s =0 and lim VM"*"(zp, \g) =0.

k—oo k—oo
Proof. Theorem 3.2 gives Sys;, = —VM*V (2, A1), where

5 _ Hi+ (1 +v)JD T, vl
b I/Jk Z/Dk '

If Hy + J,CTDk_le =0, Dy > 0, and v > 0, Lemma 4.1 shows that Sy = 0. Hence,
the identity s%VM’“”(mk,)\k) = —sfSksk ensures that s%VM’“”(mk,)\k) < 0 unless
S = 0.
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To prove the second part of the theorem, S, is written as

(48) G- I JIp;* Hi+JID 'y 0 I 0
' 0 I 0 vDy, D' 1)

It follows from (4.8) and the boundedness assumptions that lim inf_. oo min(Sk) > 0
and lim supj,_, o Nmax(Sk) < 0o (see Lemma 3.1 in Forsgren and Murray [17]). The
proof is completed by combining these results with the modified Newton equation
S'ksk = —VM“’”(xk,)\k). 0

4.3. Calculation of the direction of negative curvature. Given the inertia-
controlling LBL”-factorization of K, if By has at least one negative eigenvalue, the
direction of negative curvature is computed from

T T _
(4.9) L Lo N gy (0 ,
0 LI U
with
—dy,

where 0 = \/—nmin(B22) and u is an associated eigenvector of unit length. (Note
that o and u are easily obtained since Bss is symmetric block-diagonal with diagonal
blocks of dimension one-by-one or two-by-two.) The sign of d is chosen such that
dTVM*V (2, \) < 0. Since Kop = Hay it follows from (4.9) that Jd, + Ddy = 0. Also,
from the definition of d it follows that d7.Sd = —nuin(Ba22)?.

The following lemma establishes the properties of the curvature along a vector d
such that Jd, + Ddy = 0.

LEMMA 4.4. If Jd, + Ddy =0 and D is symmetric and nonsingular, then

H JT d
dYH +J™D'Nd, = ( d¥ —dT ’
P H+14v)J™D'g vJ” dy
= (ar af) .
vJ vD dx

Proof. Straightforward substitution using Jd, + Ddy = 0 gives the result. O

Finally, we give a sufficient curvature result for a sequence of iterates.

THEOREM 4.5. Assume that each member of the sequence {di}72, is computed
using the system (4.9). Assume that this system is associated with the LBLT -factors
of a sequence of By-matrices such that for each k, By has more than m negative
eigenvalues. Furthermore, assume that the factorization is inertia controlling, with
limsupy,_, o || Lkl < co. Then, if

klirr;o drSydy, =0,
it holds that

klim dip, =0 and klirn Tmin (Sk) = 0.
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Proof. Tt follows from (4.9) that ngkdk = —Nmin(B22,x)?. Hence, if dj satisfies
limg_ 00 ngkdk = 0, then it must be the case that limy_, oo Pmin (B22,x) = 0. Now,
the definition (4.9) of dj, and the assumption that limsup,,_, . || Lx|| < oo ensure that
limkﬂoo dk = 0. Since In (Kll,k) = (’rll’]€7 m, O), we may view Kgg,k —KQLkK;llelQ,k
as being formed by first eliminating —Dy, giving the m negative eigenvalueé. The
Schur complement obtained this way is Hy + J,CTD,Zle. Hence, elimination of the
remaining n1,; — m pivots of K, must have been done by positive-definite pivots.
Since K}, has more than m negative eigenvalues, we must have 1y, (Hy + JED;le) <
0. We conclude that

(4.10) Nmin (Koo, — K21,kK1_1{kK127k) < Nnin (Hg + JiED; M Ty) < 0;

see Lemma 2.1 in Forsgren, Gill, and Murray [15]. By assumption, the factor-
ization guarantees that limsup,_, . ||Lk|| < oo. Since Lj is unit-lower-triangular,
this implies that limsupy,_, . || L2ax|| < oo and limsup,_, . ||Lyy .|| < oo. Hence, if
limy— oo Mmin (B22,k) = 0, we must have 7

(4.11) kli_{lolo Tin (Koo i — Ko p K77y Ko ) = 0;

see Lemma 3.1 in Forsgren and Murray [17]. A combination of (4.10), (4.11), and
Lemma 4.1 gives limg_, o0 Nmin(Sk) = 0, as required. O

4.4. Properties of the search direction. The sufficiency properties of Theo-
rems 4.3 and 4.5 for the descent direction and direction of negative curvature require
L and D to be bounded and D to be bounded away from a singular matrix. In addi-
tion, we have to assume that the iterates remain in a compact set for convergence to
be assured. In theory, this can be handled by adding lower and upper bounds on the
variables since the algorithm stays feasible with respect to all inequalities. However,
this is not completely satisfactory. In this paper, the discussion on convergence is
limited to the results of the previous section. A formal convergence proof will be
considered in a future paper.

At any iteration, an alternative to performing a line search with respect to z and A
is to reset A to 7#(x) and perform the line search with respect to « only. In this case,
the directions defined by the primal-dual equations (2.8) and the primal equations
(2.9) are identical. This strategy allows the use of a convergence proof for the pure
primal penalty-barrier method. Unfortunately, we know of no published proof for
the nonconvex case that gives limit points that satisfy the second-order necessary
optimality conditions. For line-search barrier-penalty-type methods, Benchakroun,
Dussault, and Mansouri [2], Gould [23], and Dussault [11] discuss convergence to a
first-order point. In a trust-region setting, Byrd, Gilbert, and Nocedal [7] propose a
method that converges to a first-order point.

The properties required of D for the analysis are typical. For an equality con-
straint, d'(z, \) is fixed at u, which is trivially bounded away from zero for u fized.
However, this lower bound obviously deteriorates as p gets small. For inequality
constraints, d!'(z,\) is ¢;(x)/A, and on the trajectory we have d(z(pn),\(p)) =
ci(x(p))?/p. Again, for a fived p, we expect di'(z(u), A(1)) to be both bounded
away from zero and bounded from above. However, further research is required to
show this rigorously and to incorporate a suitable scheme for changing p.

5. Discussion and further research. We have demonstrated how the primal-
dual search directions (2.8) can be interpreted as modified Newton directions for min-
imizing an augmented penalty-barrier merit function (3.1). The main benefits of this
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approach are twofold: (i) the equations are well conditioned in the limit when strict
complementarity holds; and (ii) the merit function is minimized with respect to both x
and A. The inertia-controlling factorization provides descent directions for M*¥ (z, \)
and directions of negative curvature for the approximate Hessian S*(z, \). We ob-
serve that the ill-conditioning has been removed from the equations determining the
search direction and is now only present in the merit function.

If the proposed method is to work well, suitable termination criteria must be
determined for the outer iterations. The convergence analysis must be extended to
an algorithm that includes a strategy for reducing p. In the limit, this algorithm
should require only one inner iteration for each outer iteration. However, although
preliminary numerical results have been encouraging, it is not known at this stage
whether or not the merit function can induce the “Maratos effect,” whereby the merit
function does not accept the unit step as u is decreased.

Finally, we note that the proposed method is applicable to sparse problems. The
key is the calculation of an efficient sparse inertia-controlling factorization of K (4.1).
Up to now, our experiments have been limited to the use of a dense factorization.
(Implementations of other sparse inertia-controlling factorizations are discussed by
Arioli et al. [1] and Gould [24, 25] in the context of linear equality constrained
optimization.)

Other interesting variations of the proposed method remain to be investigated.
For example, if (2.5b) is replaced by p + ¢;(x)/\; for i € £, then the Jacobian of the
resulting system is well conditioned in the limit if strict complementarity holds. An
advantage of this formulation is that the Jacobian is independent of p. However, we
have not yet been able to associate these equations with a suitable merit function.
Another possibility is to use different values of p and v for each constraint. A zero
value of ;1 can be assigned to any linear equality constraint once it is satisfied. This
would give a method equivalent to that of Forsgren and Murray [17]. If only equality
constraints are present, a zero value of p gives the standard sequential quadratic
programming search direction. However, if a constraint is not satisfied exactly, a zero
value of 1 is not treated by the analysis of this paper. The introduction of shifts on
the constraints may be helpful in this case (see Powell [39]).
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