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ABSTRACT ARTICLE HISTORY

This paper is devoted to the study of proximal distances defined over Received 29 February 2016
symmetric cones, which include the non-negative orthant, the second- ~ Accepted 22 December 2016
order cone and the cone of positive semi-definite symmetric matrices. KEYWORDS

Specifically, our first aim is to provide two ways to build them. For this, we Proximal distance; spectrally
consider two classes of real-valued functions satisfying some assumptions. defined function; symmetric
Then, we show that its corresponding spectrally defined function defines cone programming;

a proximal distance. In addition, we present several examples and some proximal-type algorithms;

properties of this distance. Taking into account these properties, we analyse primal central paths
the convergence of proximal-type algorithms for solving convex symmetric

cone programming (SCP) problems, and we study the asymptotic behaviour

of primal central paths associated with a proximal distance. Finally, for linear

SCP problems, we provide a relationship between the proximal sequence

and the primal central path.

1. Introduction

Since the introduction made by Martinet in 1970 [1], several proximal algorithms for solving
constrained problems (for e.g. convex programming, variational inequalities, non-linear comple-
mentarity problem, etc.) have been studied. In particular, for convex programming problems over:
the nonnegative orthant in R” (see e.g. [2,3]), the Cartesian product of second-order cones (see e.g.
[4-6]), and the positive semi-definite symmetric matrices (see e.g. [7]). These algorithms have the
particularity of using a non-quadratic distance-like function to exploit the geometry of the constraints.

With the purpose of providing a unified technique for analysing and designing interior proximal
methods with non-quadratic distance, Auslender and Teboulle [8] defined a class of proximal
distances with respect to an open nonempty convex set of a Euclidean space, that includes the
class of Bregman [2,3], ¢-divergence [9,10], and second-order homogeneous distances [11]. The idea
of using these classes of proximal distances has been carried out by several researchers [6,12-17]. For
instance, Pan and Chen [6] defined a proximal distance with respect to second-order cones, made a
unified analysis of interior proximal methods for solving convex second-order cone programming
(SOCP) problems, and studied the central paths associated with these distance functions. In Auslender
etal. [12] studied nonmonotone projection gradient schemes based on proximal distances for solving
constrained nonconvex problems. Papa Quiroz and Oliveira [15] proposed proximal-type methods
with proximal distance to solve minimization problems with quasiconvex objective functions on the
nonnegative orthant. In [17], Sarmiento et al. studied an inexact proximal multiplier method using
proximal distances for solving convex minimization problems with a separable structure.

An important and popular non-quadratic distance is the Kullback-Leibler (KL) entropy distance
defined over the nonnegative orthant [18]. Using algebraic techniques of matrices and Euclidean
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Jordan algebra (EJA) [19], the KL entropy distance has been extended and used in order to introduce
and analyse an entropy-like proximal algorithm, and an exponential multiplier method for the
problem of minimizing a closed proper convex function subject to positive semi-definite symmetric
matrices [7] and symmetric cone constraints [20], respectively.

In addition, in the context of linear symmetric cone programming (SCP), the KL entropy distance
has been used for the study of convergence of central paths [21].

Surprisingly, in recent years, it has been established that every symmetric cone can be casted
as one of square elements of a suitable chosen EJA [19], and it serves as a unifying framework to
which the important cases of cones used in optimization, such as the non-negative orthant in R”, the
second-order cone (SOC) and the cone of positive semi-definite symmetric matrices belong.

Using the framework of EJAs, several interior point methods (IPMs) have been successfully
extended to optimization over symmetric cones [22-30]. For instance, Faybusovich [22] extended
IPMs from semidefinite programming to the linear SCP. Gu et al. [25] generalized Roos et al.’s
algorithm for linear programming (LP) in [31] to linear SCP. Wang et al. [28] generalized the classical
primal-dual logarithmic barrier method for LP to convex quadratic optimization over symmetric
cones. Ramirez and Sossa [30] studied the asymptotic behaviour of central paths with respect to a
broad class of barrier functions for convex SCP.

Recently, Alvarez and Lopez [32] extended the interior proximal algorithm with variable metric
proposed in [33] for SOCP to convex SCP, and used the technique of proximal bundle methods to
develop an implementable version of the proposed algorithm.

In this paper, we first focus on studying proximal distances defined over symmetric cones.
Specifically, we provide two ways to build these distances. The first approach is based on Bregman
distance, while the second one is based on Distance-like, which is studied by Pan and Chen [4] for
SOC:s. For both approaches, we use the spectrally defined function of a real-valued function. To the
best of our knowledge, the only reference that defines a proximal distance over symmetric cones,
specifically the KL entropy distance, is the work proposed by Chen and Pan [20]. Taking into account
the above construction, we proceed to study interior proximal-type algorithms and primal central
paths associated with this proximal distance for convex SCP.

This paper is structured as follows; Section 2 reviews some basic notions and results on EJAs,
presents some properties about spectrally defined functions over symmetric cones, and introduces
the class of proximal distances defined on the symmetric cones. In Section 3, we provide two ways
to construct proximal distances via the compute of the spectrally defined functions of two suitable
classes of real-valued functions, and we discuss some properties of these distances. Several examples
of these classes of proximal distances are presented in Section 4. In Section 5, first we study the
convergence of the proximal-type algorithms associated with a proximal distance. Then, we describe
some results of the primal central path and its connection with the proximal-type algorithm. Finally,
concluding remarks are given in Section 6.

2. Preliminaries

In this section, we briefly describe some concepts, properties and results from EJAs and symmetric
cones that are needed in this paper; for more details, see, e.g. Faraut and Koranyi [19], Schmieta and
Alizadeh [24]. Subsequently, we recall some results from spectrally defined functions over symmetric
cones and present the classical notion of essential smoothness in our context. Finally, we present the
definition of proximal distance with respect to the interior of a symmetric cone.

2.1. Euclidean Jordan algebras

A EJA is a triple (V, o, (-, -)v), shortly denoted by V, where (V, (-, -)y) is a finite-dimensional space
over the real field R equipped with an inner product (-, )y, and (x,y) > xo0y : VXV — Visa
bilinear mapping satisfying: (i) x o y = y o x; (ii) x o (x? 0 y) = x? o (x 0 y), where x* := x o x; (iii)
(xoy,z)y = (y,xo0z)y,forallx,y,z € V.
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Here, x o y is called the Jordan product of x and y. In addition, we assume that there exists a
(unique) unitary element e € V such that x o e = x for all x € V. An EJA is said to be simple if it is
not a direct sum of two EJAs.

The set K := {x? : x € V} is called the cone of squares of the EJA V, which is a symmetric cone
(see [19, Theorem III.2.1]).

The rank of V is defined as r := max{deg(x) : x € V}, where deg(x) denotes the degree of x € V
given by deg(x) = min{k > 0 : {e,x,x%,... ,xFY is linearly dependent}. From now on, we assume
that V is an EJA with rank r.

An element ¢ € V is an idempotent iff > = c. An idempotent c is primitive iff it is nonzero
and cannot be written as a sum of two nonzero idempotents. We say that a finite set {e;,..., e } of
primitive idempotents in V is a Jordan frame iff e; o ¢j = 0, foralli # j,and Yj_, e = e.

The following theorem gives us a spectral decomposition for the elements in an EJA (see Theorem
I11.1.2 of [19]).

Theorem 2.1 (Spectral decomposition theorem): For every x € V, there exists a Jordan frame
{e1(x),...,e-(x)} and real numbers Ai(x),...,A(x), arranged in the decreasing order, such that

x =iy hilx)ei(x).

The numbers A;(x) (counting multiplicities) are uniquely determined by x, and are called the
eigenvalues of x. The trace of x, denoted as tr(x), is defined by tr(x) := >_I_, A;(x); whereas the
determinant of x is defined by det (x) := [];_; 2i(x).

It is easy to show that x € K (resp. int(K)) iff A;(x) > 0 (resp. Ai(x) > 0), foralli = 1,...,r.
Moreover, an element x € V is invertible, if det (x) #~ 0.

According to [22, Proposition III.1.5], the bilinear form (x, y) := tr(x o y) is an inner product on
V and it is called the canonical (or trace) inner product on V. Furthermore, we can define the norm
induced by the inner product (x, y) on V, called Frobenius norm, by

» 1/2
IxllE == /(x,x) = tr(x?) = (ZA%(x)) , VxeV.

i=1

Then, in this inner product, the norm of any primitive idempotent is one. Hence, |lellr = /.
Also, this norm satisfies the Cauchy-Schwartz inequality |(x, y)}| < ||x||r||y| . Finally, we recall the
following technical results ([34, Theorem 23], [23, Theorem 5.13]), which will be used to investigate
some properties of the proximal distance H that will be defined in Section 2.3.

Lemma 2.2 (Von Neumann inequality): For any x,y € V, one has that

(x,y) =tr(xoy) < > X))

i=1
The equality holds iff x and y have a similar joint decomposition, that is, if there exists a Jordan frame
{er,...,e/} suchthatx =Y i Ai(x)ejandy = Y i_; Ai(y)ei.

Lemma2.3: Letx € V. Then, x € K iff (x,y) > 0 holds for all y € K. Moreover, x € int(K) iff
(x,y) >0forally € K\ {0}.
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2.2. Spectrally defined function over symmetric cones

Let ¢ : R — R be a scalar-valued function. Following [34,35], one can define a vector-valued
function ¢ : V — V, called Léwner’s operator, by

> (x) == Zfﬁ(ki(x))ef'(x), if 1i(x) € dom(), 1

i=1

where x € V has the following spectral decomposition x = Zle Li(x)ei(x), with A1 (x) > Ay(x) >
-+ > Ar(x). Then, we can consider its corresponding spectrally defined function ® : V — RU {+00}

by
D(x) = tr(¢* () = Y Pp(i(x)), if1i(x) € dom(g), 2)
i=1
and +oo otherwise. Note that if ¢ : R — R is a continuously differentiable function on a subset of
dom(¢), we can define the vector-valued function (¢')% : V — V by

@) =Y ¢ 0ilx)ei(x), if hi(x) € dom(g). (3)

i=1

The following results give us some known properties of functions ® and ¢*¢. Their proofs can be
found in [34, Theorem 38, Corollary 39, and Theorem 41] and [35, Theorem 3.2].

Lemma 2.4:  If the function ¢ is convex (resp. strictly convex) and continuous on its domain, then its
spectrally defined function @ is convex (resp. strictly convex) and continuous on its domain.

Lemma 2.5: Let ¢ be a continuously differentiable function on a subset of dom(¢p) and x € V with
its spectral decomposition x = Y_;_, Li(x)e;i(x). Then

(@) @ is continuously differentiable on dom((¢")*°) and
Vo(x) = Xr:fﬁ/()»i(x))ei(x) = (¢)*(x), Vx € dom((¢)*). (4)
i=1
(b)  ¢*° is continuously differentiable on dom((¢')*), and
V$*(x)h =i @' (hi(x))(ei(x), h)ei(x) + 4 Z [Ai(x), Aj(x)]gei(x) o (ej(x) o h),  (5)
i=1 1<i<j<r
Vh € V, where

d(1i(x)) — P (Aj(x))
Ai(x) = Aj(x)

[Ai(x), Aj(x)]p = , Vij=1,...,randi #j.

In particular,

Vo™ (x)x = Zfﬁ/(ki(x))ki(x)ei(x) = (¢)*(x) ox, Vx € dom((¢))*). (6)

i=1

Finally, we present the notion of essential smoothness [36], which will be used in this work. Let us
denote by I'g(X) = {f : X — R U {400} : f is convex, Isc and proper}, with X denoting a Euclidean
space.
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Definition 1: A function f € ['o(V) is essentially smooth iff it is differentiable on int(dom(f))# ¢
and || Vf (xx) || = 400 as k — 400, whenever {xi}xen € int(dom(f)) converges to boundary point
of domain of f.

2.3. Proximal distances over symmetric cones

Definition 2: An extented-valued function H : V x V — R U {400} is called a proximal distance
with respect to int(/C) iff it satisfies the following properties:

(P1) dom(H(-,-)) =C; x C; with int(K) x int(K) C C; x C; C K x K.

(P2) H(u,v) >0forallu,v € V,and H(v,v) = 0 for all v € int(K).

(P3) For each v € int(K), H(:,v) is continuous and strictly convex on Cj, and it is continuously
differentiable on int(XC) with dom(V 1 H (-, v)) = int(K), where V1 H(-, v) denotes the gradient
of H (-, v) with respect to the first variable.

(P4) Foreachy € R, thelevel set Ly (v,y) = {u € C; : H(u,v) < y} is bounded for any v € C,.

This definition was considered in [6] in the context of second-order cones,! and it has a little
difference from the one introduced by Auslender and Teboulle (see [8, Definition 2.1]), since here
H(-,v) is required to be strictly convex over Cj, for any fixed v € int(K).

Let us denote by H the family of functions H satistying (P1)-(P4). Note that by (P1) the function
H(,) is proper. From (P2) it follows that H(-,v) achieves its global minimum value at v. This
implies that Vi H (v, v) = 0, for all v € int(K). Moreover, for any f € I'¢(V), u > 0, and X € int(K),
properties (P3) and (P4) are used to guarantee that the following convex optimization problem

min{f (1) + pHu,x) : u € K}

admits a unique solution z;, (x) € int(K) (see, e.g. Proposition 5.1).

3. Constructing proximal distances over symmetric cones

In this section, we provide two ways to construct a function H in terms of some scalar-valued function
¢, and give some conditions on ¢ in order to show that H be a proximal distance. Additionally, we
discuss some properties of this distance.

3.1. Bregman’s pseudo-distance

For the first approach, let us consider ¢ € I'g(R) with dom(¢) € Ry, and int.dom(¢p)) = Ry, and
suppose the following conditions:

(S.1) ¢ is continuous and strictly convex on its domain.

(S.2) ¢ is continuously differentiable on R .

(8.3) Foreach y € R, thelevel set {t € Ry : dy(s,t) < y} is bounded for any s € dom(¢).

(S4) If {fxlken € Ry4 is such that limg oo tx = 0, then limg_ 1o @' (t)(s — tx) = —00,
Vs € R++,

where dy : R x R = R U {400} is defined by

d() —p(t) — ' (H)(s—1t), sedom(p),teR y,
+

00, otherwise.

dy(s,t) := { )

Remark 1: Note that from (S.1) to (S.2) and [38, Theorem 3.7(iii)], one has that the level set
{s € dom(¢) : dy(s,t) < y}isbounded foranyt € Ry andy € R.
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We denote by X(¢) the class of functions ¢ satistying conditions (S.1)-(S.4). Given a function
¢ € X(¢), we define the following function H : V x V — R U {400} by

D(x) — () — (VO(y),x —y), x € dom(P), y € int(K),
+00, otherwise,

H(x,y) = { (8)

where the functions ® and V® are defined by (2) and (4), respectively.

Next, we study some important properties of the function H defined in (8). The first result extends
[20, Proposition 3.1 and 3.3] to our context.
Proposition 3.1:  Given ¢ € X(¢), let H be the function defined by (8). Then, the following results
hold:

(@) H(x,y) > 0forany (x,y) € dom(®P) x int(K), and H(x,y) = 0iff x = y.

(b) HC(,-) is continuous on dom(®) x int(K) and, for any y € int(K), the function H(-,y) is
strictly convex on dom(®).

(c) Forany fixed y € int(K), H(-,y) is continuously differentiable on int(C), with

ViH(x,y) = V®(x) — VO () = (¢")*(x) — (¢)* ). 9)

(d) H(ey) = YI_, dg(ri(x),2i(»)) > 0, for any (x,y) € dom(P) x int(K).

(e) Forall y > 0, the level sets Ly(y,y) = {x € dom(®) : H(x,y) < y} and Ly(x,y) =
{y € int(K) : H(x,y) < y} are bounded, for any fixed y € int(K) and x € dom(®),
respectively.

(f) Foranyx,y € int(K) and z € dom(®), the following three-points identity holds:

(ViH(x,y),z —x) = H(z,y) — H(z,x) — H(x, ). (10)

(g) For all sequence {zx}keny C Int(KC) such that limy_, 4 zx = z € bd(K) (boundary of K), one
has that

lim (V®(z),x — zx) = —o0, Vx € int(K). (11)

k—+o00
As consequence we obtain, for any fixed y € int(C), that

lim (ViH(zk,y)),x — zx) = —o0, Vx € int(K). (12)

k—+4o00

Proof:

(a) This statement follows directly from the strictly convex of the function ® (cf. Lemma 2.4),
and the definition of H.

(b) Since ¢*(x), (¢)* ), (@")*(¥) o (x — y) are continuous functions for any x € dom(¢*°),
and y € int(K) (by Lemma 2.4), and the trace function is also continuous, it follows that the
function H is continuous on dom(®) x int(K). On the other hand, by using (S.1) and Lemma
2.4 one has that the function ® is strictly convex on dom(®). Moreover, the linear expression
—®(y) — (VD(y),. — y) is clearly convex on K, for any fixed y € int(XC). Hence, H(:, ) is
strictly convex on dom(®) for any fixed y € int(K).

(c) By (S.2) and Lemma 2.5(a) it follows that H(:, y) is continuously differentiable on int(XC). The
equality (9) is obtained directly from (8) and Lemma 2.5(a).
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(d) Letx = Y i, Ai(x)ei(x) and y = >_;_; Ai(»)ei(y) be the spectral decompositions of x and y,
respectively. Using the definition of H, it follows that for any (x, y) € dom(®) x int(K),

H(x,y) = ®(x) — ®(y) — tr(VO(y) o x) + tr(VP(y) o y)

> D(x) — D) — Y ¢ Li()Aix) + tr(VO(y) 0 y)
i=1

=) (ki) — phi(3) — ¢’ AiYNAi(x) + ¢’ My Ai(»)]

i=1

= 3 dp (i), i),

i=1

where the inequality follows from (4) and Von Neumann inequality (cf. Lemma 2.2), the
second equality is due to (4), Lemma 2.2, and (2), and the last one follows from (7). The
non-negativity of dg (s, t) is due to the strict convexity of ¢ on its domain.

(e) For any fixed y € int(K) and y > 0, from part (d) we have that Ly (y,y) C {x € dom(®) :
i1 dp(Xi(x),2i(y)) < y}. By Remark 1, it follows that the set in the right-hand side is
bounded. Then, Ly (y, y) is bounded for all y > 0. Similarly, for fixed x € dom(®), one has
that Ly (x,y) € {y € int(K) : X1, dy(Xi(x),Xi(y)) < y}. From (S.3), we deduce that the
sets Ly (x, y) are bounded for all y > 0.

(f) This statement can be easily verified using the definition of H.

(g) Let us suppose that zj, Z, and x have the following spectral decompositions zx = Y ._; Ai(zk)
ei(zk), 2 =Y i_, Li(2)ei(z),and x = Y _[_, Xi(x)ei(x). By (4) and (3), one has that

(VO (z),zk) = Y ¢ (hilzr))hi(zx).

i=1

Then, using this equality and the Von Neumann inequality (cf. Lemma 2.2) we obtain that

(VO (zr), x — zk) < Z(ﬁ/()»i(Zk))()»i(x) — Ai(2k))- (13)

i=1

On the other hand, as x € int(K), and z € bd(K), one has that A;(x) > 0, foralli = 1,...,r, and
that there exists an [ € {1,...,r} such that A;(z) = 0, forall i = I,...,r, and X;(Z) > 0, for all
i=1,...,] — 1. Then, from (S.4) and the continuity of the ; values, we have that

) liT &' (Xi(z)(hi(x) — Ai(zr) = —o0, Vi=1...,r. (14)

Since the expression limy_, 1 o @' (1;(2k)) (Ai(x) — Ai(zx)) is finite, foralli = 1,...,1 — 1, the relation
(11) follows from (13) and (14).
Finally, the equality (12) is obtained taking into account that

(ViH (215 ) x — zk) = (V@ (2k), x — zk) — (VO (), x — 2),  Vx,y € int(K),

that the first term of the right-hand side of last equality goes to —co, and the second one converges
as k — 4o00. O

Remark 2: A similar result to Part (g) of Proposition 3.1 can be found in [30, Lemma 3.2].
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Remark 3: By Proposition 3.1(g) and [36, Lemma 26.2] it follows that the function H(:,y) is
essentially smooth (cf. Definition 1) for any fixed y € int(K) (likewise the function ®). Then,
by [36, Theorem 26.1] one has that d,H (x,y) = ¥ for all x € bd(K), and 0. H (x,y) = {V1H(x, )}
for all x € int(K), where 3,H(-,y) denotes the subdifferential® of H(-,y) with respect to the first
variable. In particular, dom(d,H (-, y)) = int(K) for any fixed y € int().

Proposition 3.1 and Remark 3 show that the function H defined by (8), with ¢ € X(¢), is a
proximal distance with respect to int(K), and whose domain is dom(H) = dom(®) x int(K).

The following result is quite useful when we analyze convergence of proximal algorithms associated
with a proximal distance H.
Proposition 3.2: Let H be the function defined by (8) with ¢ € X(¢). Consider the following
statements:

(B.1) Forany (VFiren € int(K) converging to y* € K, we have that H(y*, vky > 0.
(B.2) Forany (VMken € int(K) such that v€ — v* € dom(®), and ¢ € K, we have that H(c, v*) —
H(c,v*).

The following implication holds: (B.1) = (B.2).

Proof: Let (VFireny € int(K) be a sequence converging to v* € dom(®), and let ¢ € K. Suppose
that v* € bd(K), and define u = vk + (1 — 9)v* with 6 € (0, 1). Clearly u € int(K). Since V& is
monotone (cf. (S1) and Lemma 2.4), one has

(VD (1) — VOO, u —vF) > 0.
Then,
(VD (1) — VOO, u—v*) > 0(VD () — VOOK), vf —v*) = (VO () — VOOIF), u — v¥),
whence

(ViH (u, V9, u — v*) = (VD (1) — VO K), u — v¥) < 0.
Now, by using (10) at the points z = v*, y = vk, x = u, the above inequality implies that

HW*,u) + H(u, v*) < HW*,v5).

On the other hand, as ® is essentially smooth (cf. Remark 3) from [38, Theorem 3.8] it follows that
limg_, 4 oo H(u,v%) = 0. Then, letting k — 400 in the above inequality and using the assumption
(B.1), we obtain a contradiction. Hence, v* € int(K). The result follows by the continuity of function
H(:,-) on dom(®) x int(K) (cf. Proposition 3.1(b)). O

Remark 4: We should point out that the proximal distance H, with ¢ € X(¢) and dom(¢) = Ry,
generally does not satisfy the condition (B.1) of Proposition 3.2 (see [6, Example 4.7] for K = L'},
and [7, Example 4.1] for K = §), even if ¢ satisfies the following condition:

(S.5) Forany {tg}ren € Ry such thatlimg_, o tx = t* € R4, one has limy_, 4 o0 dg (1%, ) = 0.

Note that, in the case K = R’,, the KL relative entropy distance satisfies (B.1) (see [10, Lemma 2.1]),
and hence, it does the same (B.2).

3.2. Distance-like functions

In this approach, we assume that V is a simple EJA. Let ¥ € I'o(R) with dom () = R, and assume
the following conditions [4,6]:

(C.1) ¢ is continuous and strictly convex on R, and it is continuously differentiable on a subset
of dom (), where dom(¥") € dom(¥) and int(dom (/') = R ..
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(C.2)  is twice continuously differentiable on R and lim,_, ¢+ ¥ (t) = +o0.

(C3) £(t) := ¥/(t)t — ¥ (¢t) is convex on dom(y”), and ¥ is strictly concave on dom(v/').

(C4) (¥)*¢ defined in (3) is concave with respect to K, that is, for all x,y € dom((")%), and
B € [0,1], one has

W)*(Bx + (1= B)y) = BWH*(x) — (1 = HE)H* () € K.

Remark 5: The notion of concavity with respect to symmetric cone IC (cf. (C.4)) was recently
introduced in [39, Definition 1.2(b)] for a simple EJA. This notion extends [40, Definition 3.1(b)]
given for second-order cones.

In the segyel, we denote by i(l//) the class of functions ¥ satisfying the assumptions (C.1)-(C.4).
Given ¥ € X (), let W be its spectrally defined function (cf. (2)), and VW be the gradient of that W
defined in (4). With such function, we can define H:VxV—RU {+o00} by

W(y) —¥U(x) — (VW (x),y —x), x€dom((y¥)*),yek,

+00, otherwise. (15)

ﬁ(x,y) = {
The following result extends [6, Lemma 4.2] to our context.
Lemma 3.3: Let ¢ € f(w). Then
(a) Thefunction E(x) := (VW (x),x) — WV (x) = tr(§5(x)), with£°(x) = (¥')*(x) ox— (¥)*(x),
is convex in dom((y)*¢) and continuously differentiable on int(KC).
(b) For any fixed y € V, the function py(x) := (VW (x),y) = ((W)*(x),y) is continuously
differentiable on int(IC) with V p,(x) = V(¢')*(x)y, and moreover, it is strictly concave over
dom((¥)*) whenever y € int(K).

Proof:

(a) By (C.3), £(t) is convex on dom(y/’). Then, from Lemma 2.4 one obtains that E (x) is convex
in dom((y")%). For the other part, we note that ¥ and v are continuously differentiable on
R4+ by (C.2). Then, by using Lemma 2.5(b) we obtain that (1/)* and (") are continuously
differentiable on int(K). Hence, Lemma 2.5(a) implies the result.

(b) Clearly the function p,(x), for any fixed y € V, is continuously differentiable on int(K)
by (C.2) and Lemma 2.5(b). Moreover, by applying the chain rule for inner product of two
functions, one obtains that Vp, (x) = V(¥)*(x)y.

Now, we prove the second part. By (C.3) and Lemma 2.4, we have that the function tr((y")%(x))
is strictly concave on dom((y)%), that is, for any x, z € dom((¢")*) with x # z,and B € (0, 1) one
has that

tr((Y)*(Bx + (1 — B)z)) > Btr(¥)*(x)) + (1 — Htr((¥)*(2)).
This implies that (/)(Bx + (1 — B)z) — B(Y)*(x) — (1 — B)(Y')*(2) # 0. Then, from this

relation, (C.4), and Lemma 2.3 we have that

(W)*(Bx+ (1= P)2) = BW)* () — 1 = HHYH*(2).y) >0, Vy € int(K).

This shows that the function p, (x) is strictly concave over dom((1/")*), for any fixed y € int(K). O

The next results present some properties of the function H. They are related to [4, Propositions
4.1 and 4.2] given for second-order cones.

Proposition 3.4: Lety € /2\)(1//) and H be defined by (15). Then,
(a) ﬁ(x,y) > 0 for any (x,y) € dom((¢)*) x K, and ﬁ(x,y) =0iffx=y.
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(b) ﬁ(-, -) is continuous on dom((y")*) x K and, for any fixed y € int(K), the function ﬁ(-,y) is
strictly convex on don}\((w/)“).
(c) Foranyfixedy € K, H(-, ) is continuously differentiable on int(KC) with

ViH(x,y) = V) () (x — y). (16)

(d) ﬁ(x,y) > > dy (M), i(x)) > 0, for any (x,y) € dom((y')*) x K, where dy, is defined
in (7).

(e) Forall y =0, the level sets Lz (y,y) = {x € dom((y/")%) : ﬁl(x,y) < y}and Lz(x,y) =
{y € K :H(x,y) < y}arebounded, for any fixed y € K and x € dom((y/')*°), respectively.

Proof:

(a) This statement follows directly from the strictly convex of the function ¥ on dom((v/")*¢) (cf.
Lemma 2.4), and the definition of H.

(b) Since ¥*(»), (¥)*(x), (¥)*(x) o (y — x) are continuous functions for any x € dom((¢/)*°),
and y € K (by Lemma 2.4), and the trace function is also continuous, it follows that the
function H is continuous on dom((¥)%¢) x K. On the other hand, from Lemma 3.3 it follows
that (VW (x),x) — W (x) is convex on dom((¥')*®), and that (VW (x), y) is strictly concave on
dom((y¥)*°), for any fixed y € int(K). Hence, ﬁ(-,y) defined in (15) is strictly convex on
dom((¥)*%), for any fixed y € int(K).

(c) By (C.1) and Lemma 2.5(a) it follows that H (-, y) is continuously differentiable on int(/C). The
equality (16) is obtained directly from applying the chain rule for inner product in (15), and
Lemma 3.3(b).

(d) Letx = Y!_, Ai(x)ej(x) and y = Zj\zl Ai(y)ei(y) be the spectral decompositions of x and y,
respectively. Using the definition of H, it follows that for any (x, y) € dom((¢/")*) x K,

ﬁ(x,y) =¥y —V(x) —tr(VW(x) oy) + tr(VW(x) o x)

> W(y) — W) — Y P RiG)A() + tr(VE(x) 0 x)

i=1

= Z[lﬂ(ki(}/)) = Y (i) — ¥ (D)) () — Ai(x))]

i=1

= dy (L), 1),

i=1

where the inequality follows from (4) and Von Neumann inequality (cf. Lemma 2.2), the
second equality is due to (2), (4) and Lemma 2.2, and the last one follows from (7). The
non-negativity of dy (s, ) is due to the strict convexity of ¢ on its domain.

(e) For any fixed y € K and y > 0, from part (d) we have that L;;(y, ) < {x € dom((y')*) :
i dy (Ai(»), 2i(x)) < y}. Since the set {t € dom(y/’) : dy (s,t) < 0} is equal to {s} or ¢,
one has that it is bounded, for any fixed s > 0. Then, from the convexity of £(t) — v/ (t)s (cf.
(C.3)) and [36, Corollary 8.7.1] it follows that the level sets {t € dom(y/") : dy (s, t) < y}, for
any fixed s > 0, are bounded. Hence, L7 (y, ) is bounded for all y > 0. Similarly, for fixed
x € dom((¥')*°), the sets Lz (x, ) are bounded for all y > 0. O

Proposition 3.5:  Suppose that € f(l/f). Then, for any fixed y € int(K), the function ﬁ(-,y),
defined by (15) is essentially smooth.

Proof: Let {xi}keny < int(/I\C), with xx — x € bd(K). In order to show that ?I(~,y) is essentially
smooth we prove that || V1H (xx, y))|[F — +00, for any fixed y € int(K). From (16) and (6), one has
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that

ViH (g, y) = (") (i) 0 x — V()™ () ().
Moreover, if xx = Y _I_, Ai(xg)ei(xx) is the spectral decomposition of xk, the use of the relations (3)
and (5) in the above equality implies that

ViH(xy) = Y 9" 0uo0) (i) — (ei (), y)ei(xk)
i=1
4> D), (o) lyrei () o (e (x) 0 ),

l<i<j<r

where W (i) — ¥ O x0)
i(xk)) — i (XK . o
[ (er)s A () Ty = : , Vij=1,...,randi #j.
DA JiGee) — k) ! ’
Let x = Z;=1 Ai(x)ej(x) be the spectral decomposition of x. Since x € bd(K), there exists an
le{l,...,r}suchthat A;(x) =0,fori=1,...,rand X;(x) > 0,fori =1,...,I — 1. Then, by using
the Cauchy-Schwartz inequality it follows that

IV H Goes ) e = (Vi Gk 1)), €6 (i) | =19 (he (i) |2 (k) — (ee (i), ), VE > 1.

From Lemma 2.3 one has that (e;(xx),y) > 0, Vk € N. Then, as limy_, 1 o0 A¢(xx) = Ae(x) = 0,
V¢ > [ (by continuity of the eigenvalues), the term |1, (xx) — (e¢ (), y)| converges to a finite value as
k — +00. Since limg_, 4 oo ¥” (A¢(xx)) = +00 (cf. condition (C.2)), one has that ||Vlﬁ(xk,y))||p —
400 as k — +o0. O

Propositions 3.4-3.5 show that the function H defined by (15), with ¢ € f(l/f), is a proximal
distance with respect to int(K), and whose domain is dom(H) = dom(¥) x K.

The following result gives some properties about the distance H, which are important for proximal
algorithm associated with this distance.

Proposition 3.6: Lety € /2\)(1//) and H be defined by (15). Then,
(a) Forallx,y € int(K) and z € K, we have that

(ViH(y,x),z —y) < H(x,2) — H(,2). (17)

(b) Ifdom(y) = dom(y') = Ry, then H satisfies the following condi@n:
(D) Forany (v} ken C int(K) converging to v¥* € K, we have that H(vk,v*) — 0.

Proof:

(a) From the definition of H, E and pz(+) (defined in Lemma 3.3), we have for any x, y € int(X)
and z € K that

H(x,z) —H(y,2) = B(x) — E() + p2(y) — pz (%)
> (VEW@),x —y) +(Vp:(),y — x)
= (VE@y) — VW) *Wz,x — ), (18)

where the inequality follows from the convexity of E and the strictly concave of p, (see
Lemma 3.3), and the last equality is due to Lemma 3.3(b). On the other hand, first, we note
from Lemma 3.3(a) that E is the spectrally defined function of £, then by Lemma 2.5(a) and
(3) we obtain that

VEQ) = E)*0) =@ W) oy.
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Second, by Lemma 2.5(b) one has that V (¥/)**(y)y = (¥")*(y) oy. Then, from both equalities
we have that

VU z = VA ) =) + VA 0y = V@) * W)z =) + VEQ).

Using this relation in (18) we obtain

H(x,2) —H@y,2) > (VA0 — 2),x — y) = (VA0 (Y — x),z2 — y),

where the equality is due to symmetry of V(1")*(y). Finally, the result follows using (16).
(b) By assumption, we have that dom((¢")*) = K. Then, H(-,v*) is continuous on C by
Proposition 3.4(b). Thus, the result follows.

O

4. Examples of proximal distances

In this section, we present several examples of proximal distances (cf. Definition 2) taking into
account the two classes of real-valued functions considered in Section 3.

4.1. Examples of Bregman'’s pseudo-distance

In the first four examples, we give an explicit expression for the proximal distance H, while the last
example presents a way to obtain functions ¢ satisfying conditions (S1)-(S4), and hence a proximal
distance H (this example is motivated by [41, Theorem 2]).

Example 4.1 (Entropy-like proximal distance): Let ¢ (t) = tIn (t) —t,if t > 0 (with the convention
0In (0) = 0), and ¢(t) = 400, if t < 0. It is easy to check that ¢ € X (¢) with dom(¢) = R. Let
x = Y i_; Mi(x)ei(x) be the spectral decomposition of x. Then,

1mm=§]m%mmux»wemmy

i=1

Thus, the spectrally defined function associated to ¢ is  (x) = tr(xoln (x) —x), if x € K. By Lemma
2.5(a), we have that V& (x) = In (x), for x € int(K). Then, the function H : V x V — R U {400} is
given by

tr(xoln(x) —xoln(y) +y —x), Vx e K,y € int(K),

400, otherwise.

wa={

It follows from Proposition 3.1 and Remark 3 (see also [20, Propositions 3.1 and 4.1]) that H is a
proximal distance with C; = K and C; = int(K).

(a) Note that when V = R", K = R, the function H has the form

H(x,y) = Yoy (iln (xi/yi) +yi —xi), VxeRL,y eRY,,
’ +00, otherwise,
which is the so-called KL relative entropy distance [18].
(b) ForV =R", K = L7, the function H has the form

tr(xoln(x) —xoln(y)+y—x), VxeLll,yell,,
~+o00, otherwise.

H(Xa}’) = {
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(c) Let 8" be the set of all n x n real symmetric matrices, and L = S be the cone of n x n
symmetric positive semi-definite matrices. In this case, the function H has the form

— — n n
HX,Y) = {tr(Xln(X V+Y-X), VXeSLYeSt,,
~+o00, otherwise.
Example 4.2: Forp € (0, 1), let us consider the family of functions ¢ (t) = (pt —tP) /(1 —p) ift > 0,
and ¢ (t) = +oo if, t < 0. It follows from [9, Example 3.1(3)] and [8, Example 3.1] that ¢ € X(¢)
with dom(¢) = Ry. Its spectrally defined function associated is ¢ (x) = 1Tlptr(px — xP), for x € K.

By Lemma 2.5(a), we have that V& (x) = %(e — xP~1), for x € int(). Thus, we obtain that

ﬁtr((l —p)P + (pyP L —xP" N ox), VxeK,yeint(K),
+00, otherwise.

H(x,y)={

From Proposition 3.1 and Remark 3, we obtain that H is a proximal distance with C; = K and
Cy = int(K).
Note that when V = R"” and K = R}, the proximal distance H takes the form

—1
Heny) = | Zimi 01 0i+9x) — 1+ @), VxeRLyeRL,,
+00, otherwise,

where g = %

Example 4.3: Take ¢ (t) = pt1 —gqtP — (p—q) if t > 0,and ¢ (¢t) = 400, if t < 0, where 0 < p < 1,
q > 1 (see [42, Example 2.1]). It is easy to show that ¢ € X(¢) with dom(¢) = R, and that its
spectrally defined function associated is given by ®(x) = tr(px? — gxP) — (p — @)1, for x € K.
By Lemma 2.5(a) one has that V& (x) = pg(x9~! — xP~1), for x € int(K). Then, the function
H:V xV — RU {400} takes the form

tr(p(x? + (g — Dy?) — q(x? + (p — 1)yP)
H(x,y) = § —pgx o (yT~1 —yP~1y), Vx € K,y € int(K),
+00, otherwise.

This function is a proximal distance with C; = I and C; = int(K) (cf. Proposition 3.1 and Remark
3). Note that when p = % and g = 1, the proximal distance takes the form

H(x,y) = tr(%yl/z — x4 %x Oy_%), Vx € K,y € int(K),
, 00, otherwise.

Example 4.4 (Log-barrier proximal distance): Let ¢ (t) = —In (¢), for t > 0. It is easy to verify that
¢ € X(¢) with dom(¢) = R (see for instance [8, Example 3.1]), and that its spectrally defined
function associated is @ (x) = —tr(In (x)) = —In (det (x)), for x € int(X). By Lemma 2.5 it follows
that V& (x) = —x~ 1, for x € int(XC). Then, one has that

_ Jtr(In(y) —In(x) +yltox)—r, Vxyeint(K),
Hxy) = { +00, otherwise.
This function extends the log-barrier proximal distance given in [7,8,43] to our context. Moreover,
using Proposition 3.1 and Remark 3, one has that H is a proximal distance with C; = C, = int(K).
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Example4.5: Let ¢ : R — R be a continuous and strictly convex function with dom(p) = Ry.
Assume that ¢ is continuously differentiable on R 1, and that it satisfies the following condition:

limty'(t) =0, lim¢'(t) = —oc0. 19
tlﬁ)lw() tlﬁ)up() 00 (19)

Then, the function ¢ defined by ¢ (t) = ¢(t) + |¢|, with p > 1 fixed belongs to X (¢). Indeed, ¢
satisfies conditions (S.1), (S.2), and (S.4). Condition (S.3) follows from [44, Proposition 2]. Therefore,
under the above assumptions, if & denotes its corresponding spectrally defined function, the function
H defined by (8) is a proximal distance with C; = K and C; = int(K).

Remark 6: Let¢ : R — R, and let us consider the following assumption (see [44])

(K) Foreachs € Ry, there exist constants «(s) > 0, c(s) such that
dg(s,t) +c(s) > a(s)|s—t], VteR L.

If ¢ satisfies the conditions of Example 4.5 and the condition (K) holds, one has that ¢ € X (¢). Some
examples of ¢ for which the condition (K) holds are [44]:

o $1(t) =tln(e! — 1),
o ¢y(t) = |t|P, withp > 1,
o ¢3(t) =tIn(t) —t.
4.2. Examples of distance-like functions
Example 4.6: Let ¥/ (¢) = %, ift > 0, and ¥ (t) = +o0, if t < 0, where g € (0, 1). It is easy to
show that v satisfies (C.1)-(C.3) with dom(y) = dom(y/') = R, where v¥//(t) = t4. Moreover,
since W (x) = qlﬁtr(xq“) and VW (x) = (¥')*“(x) = x1, for x € K, we can use the same arguments
9\f [40, Proposition 3.7] to prove that (C.4) holds (see also [39, Example 3.9(ii)]). Then, the function
H given by
1 +1 9 +1
ﬁ(x,y) _ { mtr(yq ) + mtr(xq ) —tr(x1o0y), Vx,y ek,
~+00, otherwise,
is a proximal distance with C; = C; = K.

Example4.7: Lety(t) =tln(t) —t+ 1,if t > 0,and ¥ () = +o00, if t < 0. It is easy to verify that
Y satisfies conditions (C.1)-(C.3) with dom(y¥) = R, and dom(y/’) = Ry, where ¥/(¢) = In (¢).
Moreover, by [39, Example 3.9(i)] condition (C.4) also holds. Since W(x) = tr(x o In (x) — x + e),
for x € K, and VW (x) = In (x), for x € int(K), the function H given by

ﬁ(x,y) _ [tr(y oln(y)) —yoln(x) +x —y), Vxeint(K), y e K,
~o00, otherwise,

is a proximal distance with C; = int(K), and C; = K.

Example 4.8: Lety/(t) = tIn (t)+(t+1)In (t+1)+ 1971, ift > 0,and ¥ (t) = +o00,ift < 0, where
q € (0,1). Clearly, v satisfies conditions (C.1)-(C.3) with dom(y/) = Ry, and dom(y') = R4,
where ¥/(t) = In (¢) + In (t + 1) + 2 + (g + 1)t1. Moreover, from [39, Example 3.9] it follows that
Y satisfies condition (C.4). Since W (x) = tr(xoIn(x) + (x +e) oln (x +¢) —txq“), for x € IC, and
V¥ (x) =In(x) + In(x + e) + 2e + (g + 1)x9, for x € int(K), the function H given by

tr(po(In(y) —In(x)+ (y+e)oln(y+e)

Heny) = { —0+eoln(x+e) +gx?™ 4 yit
—2(y—x) — (1 +gqxT0y), Vx € int(K), y € K,
400, otherwise,

is a proximal distance with C; = int(K), and C; = K.
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Example 4.9: Let ¢1(t) = v () + %tz with ¥ € f(w) and v > 0. Clearly, ¥ satisfies (C.1)-
(C.4) with dom(y;) = dom(y), and dom(yr) = dom(y/’). Since W1 (x) = W(x) + %tr(xz), for
x € dom(W¥), and VW, (x) = VW (x) + vx, for x € dom((¢/)*°), the function H, is defined by

~ ~ v
Hy(x,y) = H(x,y) + Ellx—sz, (20)

with H given by (15) is a proximal distance with C; = dom((¥/)*°), and C; = dom(W).

Remark 7: Note that the functions i considered in Examples 4.6-4.9 satisfy condition (C.4), for
any simple EJA V except for the algebra of all 3 x 3 octonion Hermitian matrices (denoted by O).
Two reasons why condition (C.4) fails for 03 are explained in [39]. For instance, one of them is that
it seems impossible to embed O into some S”. Without considering this fact, the relation between
concavity with respect to C and matrix concavity cannot be used. The last fact is employed in the
proof of [39, Theorem 3.5]. Hence, Examples 4.6-4.9 are valid for any simple EJA except for Q.

5. Study of proximal-type algorithms and primal central paths in SCP problem

We consider the following convex SCP problem
fe =min{f(x) :x e VN K}, (SCP)

where f € Tg(V),V = {x € V: Ax = b} with A : V — R™ a surjective linear map, and b € R™.
Let us denote by A* the adjoint of the linear map A, by F = VN K, F° = V N int(K), and
Fi« = {x € F : f(x) = f,} the feasible, the interior feasible set, and the optimal set of problem (SCP),
respectively, and by dom(f) = {x € V : f(x) < 400} the domain of f.

In this section, first we study the convergence of proximal-type algorithms for solving problem
(SCP). Then, we define the primal central path for (SCP) and study its asymptotic behaviour.

From now on, we suppose the following assumptions on the problem (SCP):

(A1) fi > —00;
(A2) dom(f) N FO £ 0.

5.1. Proximal-type algorithms

We consider the following interior proximal algorithm with proximal distance (IPAPD) for solving
problem (SCP): Algorithm IPAPD: Given H € H, x° € F°, and scalars y; > 0, & > 0, for
k =1,2,..., we generate iteratively the sequence {xk} C FO such that

g" € 9, f ("), (1)
)/kgk + ViHGE xR = A%k, (22)

for some sequence {s*} in R™.
The following result shows that the algorithm IPAPD is well-defined. Its proof follows with the
same arguments as the ones given in the proof of [6, Proposition 3.1] (see also [8, Proposition 2.1]).

Proposition 5.1: Let H € H. Then, for any x*~' € F°, yy > 0, and & > 0Vk > 0, there exists a
unique point x* € FO satisfying (21) and (22), for some s* € R™. Moreover, for such x* one has

wf Ky + HxE, XK1 < Ly + e,

wheref*(xkfl, vk) = min{yif (x) + H(@x,x*1): x e V).
Let us deﬂote by H (resp. H>) the family of functions H defined by (8) (resp. (15)) with ¢ € X (¢)
(resp. ¥ € X(¢)). Clearly, Proposition 5.1 holds when H € H; or H € H,.
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Next, we establish the convergence of the algorithm IPAPD under limit points. The proof of this
result repeats word by word the arguments in [8, Theorem 2.1].
Theorem 5.2: Let {x*} be the sequence generated by the algorithm IPAPD with H € Hy or H € Ha,
and let o, = Y _i_y vk. Then, the following results hold:

(@) f(x") —f(x) <o, Y(H(x,x%) + Y f_, okek), forany x € V Ndom(®), if H € Hy;
(b) fx") —f(x) <o, HEx) + Y p_; okex), forany x € V N dom((¥')°), if H € Hy;
(c) Ifo, — +ooandegr — 0, thenliminf, , |« f(x") = fis
(d) The sequence {f (x*)} converges to f, whenever 352 ex < +00;
(e) Suppose that F, # V) and consider the following two cases:

(i) Fyis bounded, and Y 32 ex < +00;

(1) Dpo; eV < 00, and dom(¢) = Ry (or dom((y)) = Ry).

Then, under either (i) or (ii) the sequence {xX} is bounded, and each limit point belongs to F.

Remark 8: Note that Theorem 5.2 holds for all Examples given in previous section. In particular,
for ¢ given in Example 4.1, we recover [20, Proposition 4.3].

As consequence of Theorem 5.2, the following result indicates an estimate for the global rate of
convergence for the algorithm IPAPD.

Corollary 5.3:  Let {x*} be the sequence generated by the algorithm IPAPD with H € H, or H € 'H,.
If Fie # ¥, dom(¢) = Ry (or dom((y)) = Ry), and Y ;2 ek < +00, then we have the estimate
FG&M —fu = 00,7,

Proof: Under the given hypothesis, Parts (a) and (b) of Theorem 5.2 hold, for any x = x* € F..
Since 0 < o < oy, Z,fil & < +00, the result follows. O

To establish the global convergence of {x¥} to an optimal solution of problem (SCP), we need
some conditions on the proximal distance H € H (see, e.g. [8]):

(E.1) For any sequence bounded (v }ken C int(K) and any v* € IC with H(v*, vk) — 0, one has
v — ¥,

(E.2) For any sequence bounded {(V}ren C int(K) and any v* € K with H®k, v*) = 0, one has
Ve — v,

Theorem 5.4:  Let {x*} be the sequence generated by the algorithm IPAPD with H € Hy or H € Ha,
and let o, = Y}, V. Suppose that Fy # 0, 64 — 400, Y _po, ek < +00, and Y po | exvk < +o0. If

(a) (B.1), (E.1) hold, and dom(¢) = Ry, when H € 'H; , or
(b) (E.2) holds and dom(y) =dom((y)) = R4, when H € Ha,

then the sequence {x*} converges to an optimal solution of problem (SCP).

Proof: The proof of case (a) is similar to that in [8, Theorem 2.2]. For completeness, we only consider
the case (b). From (21)-(22) it follows that

W) = f)) < (ViHES 40, x — &K + e, Vx e F.

k=1 and z = x, the above inequality implies that

Using (17) with y = Xk x=x
Ve(f () = f(x) < H& %) — H %) + yeer, Vx e F. (23)

Taking x = x* € F; in (23), we get

HF, x*) < H& L x%) + peer. (24)
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Since ) po &kVk < 400, it follows from [8, Lemma 2.1] that the sequence {H (xk, x*)} converges to
some /(x*) € R. On the other hand, since the sequence {x*} is bounded (cf. Theorem 5.2(¢)), there
exists a subsequence {xkf} converging to some optimal solution xo, (cf. Theorem 5.2(e)). Then, using
Proposition 3.6(b), we have H (xM, x50) = 0, which implies that H (x%, x00) = 0. Finally, by (E.2) it
follows that the sequence {xk} converges to Xoo. O

Remark 9: Note that it is slightly difficult to build proximal distances in our context, such that (B.1)
holds (see Remark 4). However, it is not difficult to build proximal distances such that either (E.1) or
(E.2) holds. For instance, the regularized proximal distance

v
Hy(x,y) = H(x,y) + 7 lIx —ylI% v >0,
with H € H; and dom(¢) = Ry, (resp. H € H; and dom(y) = R ) satisfies (E.1) (resp. (E.2)).

5.2. Primal central paths with proximal distance

Let H be a proximal distance and x € int(K). The primal central path for problem (SCP) with respect
to H(-,x) is the set {x(u) : > 0}, where x(i) is solution of problem

min{f (x) + uH(x,X) : x € F}, wn>0. (25)

Remark 10: Note that whenf islinear and H is the Entropy-like proximal distance (cf. Example 4.1),
the primal central path was studied in [21]. For f convex and continuously differentiable, in [30] the
authors studied this central path for a class spectral barrier function instead of proximal distance H.

The next result establishes that the primal central path is well defined. Its proof follows immediately
from Definition 2 and [8, Proposition 2.1].

Proposition 5.5:  For any H € H and x € int(K), the primal central path {x(n) : n > 0} with
respect to H(-, ) is well defined, belong to F°, and for each ju > 0, it is the unique solution of

gu + UVIH (x(n), %) = A%y (w), (26)

for some g, € 9f (x()) and y(u) € R™.
Remark 11:  Since Ais surjective we have the relationship y (1) = (AA*) ' A(g, —uViH(x(w), X)).

The following result is related to the boundedness of the primal central path (for small valued of
). Its proof is similar to the arguments given in Propositions 3-5 in [45].

Proposition 5.6: Forany H € H and x € int(K), the following assertions hold true:

(a) The function H(x(), X) is non-increasing in L.
(b)  The function f (x(1)) is non-decreasing in (L.
(c) Suppose that F,. # 0. If
(i) Fy is bounded or
(i) dom(H(-, %)) =K,
then the set {x(it) : 0 < u < 1} is bounded for any i > 0, and all their limit points are optimal
solutions of (SCP).

The next result shows the convergence of the primal central path, and provides a characterization
of its limit points when dom(H (-, X)) = K. It slightly generalizes [45, Proposition 6] to our context
(see also e.g. [30, Theorem 5.1]).

Theorem 5.7:  Suppose that F. # (. Then, for any x € int(K) and H € H with dom(H(-,X)) = K,
the primal central path w.r.t. H(-,X) converges, when i — 0, toward the unique optimal solution of
min{H (x,X) : x € F.}.
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In the following result, we present a natural extension to linear SCP of [45, Theorem 3], which
provides a connection between the proximal sequence and the primal central path.

Theorem 5.8: Suppose that f(x) = c'x with ¢ € V. Let {x*} be the sequence generated by the
algorithm IPAPD with H € 'H, x° € F° and e = 0, and {x(w) : > 0} be the primal central path
w.r.t. H(G, x%). If

(a) H € Hyand {u} is defined as i = (Z]lle yj)_l,fork =1,2,...,0r
(b) H € Hy V) (x)(V) = Im(A*) for any x € int(K), and {uy} is defined as iy = yk_l,for
k=12,..,

then x* = x(uk) fork =1,2,.... Moreover, for each positive decreasing sequence {x}, there exists a
positive sequence {y} with Y pe | vk = +00 such that the proximal sequence (xK}, with regularization
parameter yy, satisfies x(jLx) = xk.

Proof: The proof of case (a) is similar to that in [45, Theorem 3]. For completeness, we only consider
the case (b). '
From (22) and Proposition 3.4(c), we have that the sequence {x/} satisfies

yic+ V) () — 1) = A", (27)

for some s/ € R™. Since ¥/ (t) > 0, for all t € R (cf. (C.1)-(C.2)), from [46, Theorem 3.2(b)] it
follows that V()% (x) is positive definite on int(K). Then, (27) can be written as

V@) DI e+ @ =71 = V)< @) AT,
Summing this equality from j = 1 to k and making a suitable arrangement, we obtain

k—1
yie + V) () (2 — x0) = A%+ V)68 Y IV @) A — y0).
j=1
Taking puy = yk_l and using the fact that V (/)% (/) (V) = Im(A*), the above equality it reduced to
AV = e+ V@ 6 =20 = e+ ViR £,
for some yk € R™. Thus, from this equality and (26) we deduce that xK = x(ur). Now, let {x(u) :
@ > 0} be the primal central path w.r.t H(-, x°) and let {y(x) : > 0} be given in Remark 11. Take a

positive decreasing sequence {1} and define the sequences x* = x(up), yk = y(ug). It follows from
(26), Proposition 3.4(c), and positive definiteness of V()% ( - ) on int(C) that

VA e + 65 =) = V@O A R h.
From this equality, we have that
V) O e = A" G D) + =5 = V)R et — AT ),
whence

CM;l + V(w/)SC(xk)(xk _ xk—l) — A*(ykulzl)
+ VNIV e = AT ).
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Letting yx = ,u,:l and using the fact that V(y)*¢ (/) (V) = Im(A*), from the last equality we obtain
that
A*Sk — CJ/k + v(w/)SC(xk)(xk _ xk*l) — C)/k + VlH(xk,.xkil), (28)

for some s€ € R™. Since {yy} is a positive increasing sequence, it satisfies Y t=, ¥ = +00. Then,
from (28), we deduce that {x¥} is the proximal sequence generated by the algorithm IPAPD with
H e H,. O

6. Conclusions

In this paper, we have provided two ways to construct a proximal distance with respect to the interior
of the symmetric cone /C of the EJA. This distance has been generated by a real-valued function, and
under some mild assumptions, we have showed that it is a proximal one. In addition, several examples
and properties of this distance have been presented. As application of this proximal distance, we have
studied the convergence of proximal-type algorithms for solving convex SCP problems. Moreover,
we have analysed the asymptotic behaviour of the primal central path in this context. Finally, for
linear SCP, we have established the relations between the primal central paths and the sequence
generated by the proximal algorithm IPAPD.

Notes

1. Recall that a second-order cone [37] is defined by the set £ := {x = (x1,X) e R x R*7!: ||X|| < x;}.
2. Recall that the e-subdifferential of a f € T'o(V) at x is defined by 9.f(x) = {g € V: f(x) + (g2 —x) —¢ <
f(2), Yz € V}, for some ¢ > 0, and the subdifferential by f = dof.
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