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We consider the problem of minimizing a convex separable logarithmic function over a
region defined by a convex inequality constraint or linear equality constraint, and two-
sided bounds on the variables (box constraints). Such problems are interesting from both
theoretical and practical point of view because they arise in some mathematical program-
ming problems as well as in various practical problems such as problems of production
planning and scheduling, allocation of resources, decision making, facility location prob-
lems, and so forth. Polynomial algorithms are proposed for solving problems of this form
and their convergence is proved. Some examples and results of numerical experiments are
also presented.
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1. Introduction

Consider the following problem of minimizing a convex separable logarithmic function
subject to a strictly convex inequality constraint and bounded variables:
(CSL)

min{c(x) =>¢i(x)) =D ( —sjlnmjxj)} (1.1)

j€l j€l
subject to
>.dj(x) = > dix] < a, (1.2)
jel j€l
aijijj, jE], (1.3)

wheres; >0,m; >0,x; >0,d(x;) >0,j €], p > 1,x=(xj)je],and]d§f {1,...,n}.
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2 Minimizing a convex separable logarithmic function

Since c}' (xj) = sj/sz >0, then ¢;(x;), j € ], are convex functions defined for x; > 0,
m; >0, j € ], and since c;- (xj) = —sj/xj < 0 under the assumptions, then functions ¢;(x;),
j €], are decreasing.

Asitisknown, d;j(x;) = djxf,j € J, are convex functions with dj >0,p=1landx; =0,

and strictly convex functions for d; >0, p > 1and x; > 0. Since d}(x;) = pdjxf_1 and since
dj = 0, p = 1, then the requirement d]'»(xj) >0 becomes d; >0, x; >0, j €. In particular,
since x; >0, j € ], thena; >0,b; >0, j €.

Similarly, consider the problem of minimizing a convex separable logarithmic function
subject to a linear equality constraint and bounded variables:

(CSLE)
min{c(x)Ech(xj)EZ(—sjln(l+mjxj))} (1.4)
i€l i€l
subject to
Zdjxj =, (1.5)
j€l
aij]'Sbj, i€l (1.6)

where s; >0, m; >0, d; >0, xj >—1/mj, j € ]. Using that c]'-'(xj) = sjm?/(l +
mjx;j)* >0, it follows that c;(x;) are strictly convex functions. Since c} (xj) =
—sjm;j/(1+mjx;) <0 under the assumptions, then functions c;(x;), j € J, are
decreasing.

Problems (CSL) and (CSLE) are convex separable programming problems because the
objective functions and constraint functions are convex (or strictly convex), and separa-
ble, that is, these functions can be expressed as the sums of single-variable functions.

It turns out that some problems, arising in production planning and scheduling, in
allocation of resources [2, 6, 7, 14], in decision making [2, 7, 10, 12, 14], in the theory
of search, in subgradient optimization, in facility location [10, 12, 13], and so forth, can
be described mathematically by using problems like (CSL) and (CSLE), defined by (1.1)—
(1.3) and (1.4)—(1.6), respectively. That is why, in order to solve such practical problems,
we need some results and methods for solving (CSL) and (CSLE).

Problems like (CSL) and (CSLE) are subject of intensive study. Related problems and
methods for them are considered, for example, in [1-14].

Algorithms for resource allocation problems are proposed in [2, 6, 7, 14]. Algorithms
for facility location problems are suggested in [10, 12], and so forth. Singly constrained
quadratic programs with bounded variables are considered in [3, 5]. Some separable pro-
grams are considered and methods for solving them are suggested in [11-13], and so
forth.

Theory of nonlinear programming and, in particular, convex programming, is con-
sidered, for example, in [8, 9]. Numerical methods for solving optimization problems are
widely discussed, for example, in [1, 4].
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This paper is devoted to development of new efficient polynomial algorithms for solv-
ing problems (CSL) and (CSLE). The paper is organized as follows. In Section 2, charac-
terization theorems (necessary and sufficient conditions) for the optimal solutions to the
considered problems are proved. In Section 3, new algorithms of polynomial complexity
are suggested and their convergence is proved. In Section 4, we consider some theoretical
and numerical aspects of implementation of the algorithms and give some extensions of
both characterization theorems and algorithms. In Section 5, we present results of some
numerical experiments.

2. Characterization theorems

2.1. Problem (CSL). First consider problem (CSL) defined by (1.1)—(1.3).

Suppose that following assumptions are satisfied.

(l.a) aj < bj for all j € ]. If ax = by for some k € ] then the value x; := ax = by is
determined a priori.

(1.b) Z]-E] cljaﬁ-7 < a. Otherwise the constraints (1.2)-(1.3) are inconsistent and X= = @&
where X= is defined by (1.2)-(1.3). In addition to this assumption we suppose
thata < >, d jbf in some cases which are specified below.

The Lagrangian for problem (CSL) is

L(x,u,v,1) = —Zsjlnmjxj -I—)t(Zaljx;7 —oc) + zuj(aj —xj) + Zvj(xj - bj),
j€l j€l j€l j€l
(2.1)

where 1 € R}; u, v e R?, and R” consists of all vectors with # real nonnegative compo-
nents.

The Karush-Kuhn-Tucker (KKT) necessary and sufficient optimality conditions for
the minimum solution x* = (x;") jej are

Si _
—é+lpdj(x;‘)p "_uj+vi=0, jeJ, (2.2)
uj(aj—x¥) =0, jeJj, (2.3)
vi(xi —bj) =0, jeJ, (2.4)
A(Zdj(x;*)" —(x) =0, A€Rl, (2.5)
jel
Zdj(x;k)p <a, (2.6)
jel
aij;-k Sbj, jE], (2.7)
u;eRL, vieRl, jej, (2.8)

where A, uj, vj, j € ], are the Lagrange multipliers associated with the constraints (1.2),
aj < xj,Xx; < bj, j € ], respectively. If a; = —co or b; = +o for some j, we do not consider
the corresponding condition (2.3) [(2.4)] and Lagrange multiplier u; [v;, resp.]
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According to conditions (2.2)—(2.8), A = 0, u; = 0, v; = 0, j € ], and complementary
conditions (2.3), (2.4), (2.5) must be satisfied. In order to find x}k, j €], from system
(2.2)—(2.8), we have to consider all possible cases for A, uj, v;: all A, uj, v; equal to 0; all A,
uj, v; different from 0; some of them equal to 0, and some of them different from 0. The
number of these cases is 22”1, where 2n + 1 is the number of all A, uj, vj, j€J, ]l =n.
This is an enormous number of cases, especially for large-scale problems. For example,
when 7 = 1500, we have 239! ~ 10°% cases. Moreover, in each case we have to solve a
large-scale system of (nonlinear) equations in x}, A, uj, v;, j € J. Therefore the direct
application of KKT theorem, using explicit enumeration of all possible cases, for solving
large-scale problems of the considered form, would not give a result and we need efficient
methods to solve the problems under consideration.

The following Theorem 2.1 gives a characterization of the optimal solution to problem
(CSL). Its proof, of course, is based on the KKT theorem. As we will see in Section 5,
by using Theorem 2.1 and the algorithm based on it, we can solve problem (CSL) with
n = 1500 variables for a hundredth of a second on a personal computer.

THEOREM 2.1 (characterization of the optimal solution to problem (CSL)). A feasible
solution x* = (x}k)je] € X=, where X= is defined by (1.2)-(1.3), is the optimal solution to
problem (CSL) if and only if there exists some A € RL such that

_ oo oprdef ) . Sj
x}"—aj, JGJ”_{]EJ'AZpdjaf}’ (2.9)
*=p., je )‘déf{’e A< 5 }, 2.10
Xj i JE€T je] pdjbf (2.10)

s; s; s;
?‘:p—J, ‘e’\déf{'e : J A / } 2.11
g I pdit] <" pda] =

We will show below that A > 0 strictly, so that the expressions of x7', j € JA, in (2.11)
(especially expressions under the radical sign) are correct.

Proof

Necessity. Let x* = (x})je be the optimal solution to (CSL). Then there exist constants
A, uj, vj, j € ], such that KKT conditions (2.2)—(2.8) are satisfied. Consider both possible
cases for A.

(1) Let A > 0. Then system (2.2)—(2.8) becomes (2.2), (2.3), (2.4), (2.7), (2.8) and

>di(xf) =« (2.12)
=

that is, the inequality constraint (1.2) is satisfied with an equality for x7, j € J, in

this case.

(a) If xj’-k =aj then u; > 0, and v; = 0 according to (2.4). Therefore (2.2) implies
=sj/x} = uj—Apd;j(x])P~! = —Apd;(x})P~". Sinced; > 0,xF >0,j €], p>1
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then

Si S;
A= I = 2.13
= pd] (x]*)p pdja‘; ( :

(b) Ifx;-’< = bj then u; = 0 according to (2.3), and v; > 0. Therefore (2.2) implies
—sj/x} = —vj = Apd;(x})P~! < —Apd;(x})P~'. Hence

S Si
= (2.14)

A< .
pd;(x)  pd;bf

(c) Ifa; < x;-k < b; then u; = v; = 0 according to (2.3) and (2.4). Therefore (2.2)
implies s;/x} = Apd;(x})?~". Hence A = s;/pd;(x})P, and x}° = {/s;/pAd;.
Since s; >0,d; >0, x >0, j €], p > 1,1 >0 by the assumption and b; >x7,
x} >aj, itfollows that A = s/ pd; (x})? <s;/pd;al, A = s;/ pd;(x})P > s;/pd;bf,

that is,
Sj Sj
<A< . 2.15
pd;b; pd;a] 21
(2) Let A = 0. Then system (2.2)—(2.8) becomes
—% —uj+v;=0, j€j, (2.3), (2.4), (2.6), (2.7), (2.8). (2.16)

J

(a) If x} = a; then u; > 0, v; = 0. Therefore —s;/a; = —s;/x}" = u; > 0. Multiply-

ing both sides of this inequality by —1/pd jaf (<0 by the assumption), we
obtain

Sj <0
pdjaj

A. (2.17)

Since s; >0, dj >0,a; >0, j €], p =1, this case is impossible.
(b) If x;" = b; then u; = 0, v; = 0. Therefore —s;/b; = —sj/x]’-k = —vj < 0. Multi-

plying this inequality by —1/pd,; bf <0, we get

Sj
—_>0=A 2.18
pd;bf 1

(c) Ifa; < xjf < bjthenu; = v; = 0. Therefore —s]-/x]’.’< = 0,and since s; >0, x]’-k >0,
j €], then this case is impossible.

To describe cases (a), (b), (c) for both (1) and (2), it is convenient to introduce the

index sets J7, ]ﬁ, J* defined by (2.9), (2.10), and (2.11), respectively. It is obvious that

JAUJF U =J. The “necessity” part is proved.
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Sufficiency. Conversely, let x* € X= and components of x* satisfy (2.9), (2.10), and (2.11),
where A € RL.
(1) Let A > 0. Set:

S

A (>0), obtained from > djaf + > dibf+ > L =

Sj
= *\ P
pd;(x}) jen jel jon PA
uj=vj=0 forje]*;
Sj

uj = —Z +/\pdjaf71 (= 0 according to the definition of J}), v; =0 forje]h

uj=0, vj= Z—]J —)Lpdjbf_l (= 0 according to the definition of J})  for j € J}.

(2.19)

By using these expressions, it is easy to check that conditions (2.2), (2.3), (2.4),
(2.5), (2.8) are satisfied; conditions (2.6) and (2.7) are also satisfied according to
the assumption x* € X=.

(2) If A = 0 then —s;/x} —u; +v; = 0, j € J* according to (2.2), and

Si Si
JA=0 = {j <0< ! } (2.20)
pd;b} pd;a;

Since s; >0, d; >0, b; >0, j €], p =1, then s]-/pdjbf >0, and J*=° = @. Simi-
larly, JA=0 = @. Therefore ] = J; = for A = 0.
Set:

uj=0, v;= Z—]J (>0) forje] =]§:O. (2.21)

Obviously conditions (2.2), (2.3), (2.4), (2.8) are satisfied; conditions (2.6), (2.7) are also
satisfied according to the assumption x* € X=, and condition (2.5) obviously is satisfied
for A = 0.

In both cases (1) and (2) of the “sufficiency” part, x7, A, uj, vj, j € ], satisty KKT con-
ditions (2.2)—(2.8) which are necessary and sufficient conditions for a feasible solution
to be an optimal solution to a convex minimization problem. Therefore x* is an optimal
solution to problem (CSL), and since ¢(x) is a strictly convex function, then this optimal
solution is unique. O

In view of the discussion above, the importance of Theorem 2.1 consists in the fact
that it describes components of the optimal solution to problem (CSL) only through the
Lagrange multiplier A associated with the inequality constraint (1.2).
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Since we do not know the optimal value of A from Theorem 2.1, we define an iterative
process with respect to the Lagrange multiplier A and we prove convergence of this process
in Section 3 (The algorithms).

According to Theorem 2.1, A > 0. In fact, since p)tdj(x]’-")f’ = s;, where d; >0, x;" >0,
s;>0,j€],p=1,then A > 0. Since sj/pdjaf >0, sj/pdjbf >0 under the assumptions,
then if A := 0 at step (2) of Algorithm 3.1 below, obviously J*=° = J*=0 = & and it would
not be necessary to compute x]’-", j €J° using (2.11) for A = 0, where A is involved in the
denominator of expression (2.11) for x}". An analogous remark is also valid for problem
(CSLE).

Usingd; >0,s; >0,0<a; <bj, j €],and p > 1, it follows that

def Sj Sj def .
ub; = < =la;, je] (2.22)
bopdib]  pdiay

for the expressions by which we define the sets J2, J, J.
The problem how to ensure a feasible solution to problem (CSL), which is an assump-
tion of Theorem 2.1, is discussed in Section 3.3.

2.2. Problem (CSLE). Consider the problem of minimizing a convex separable logarith-
mic function subject to a linear equality constraint and box constraints (CSLE) (1.4)-
(1.6).

Assumptions:

(2.a) aj<bjforall je].

(2.b) Xjejdja; < a < 3 jc;d;b;. Otherwise the constraints (1.5)-(1.6) are inconsistent

and the feasible region X*, defined by (1.5)-(1.6), is empty.
The KKT conditions for problem (CSLE) are

Sjmj . 1
—W+Adj—uj+vj:0, ]E],/\E[R,

(2.23)
Zdjxj* =aq,
jel
ajsx;" <bj, jeJ,

In this case, the following Theorem 2.2, which is similar to Theorem 2.1, holds true.

THEOREM 2.2 (characterization of the optimal solution to problem (CSLE)). A feasible
solution x* = (x;‘< )je] € XE, where X* is defined by (1.5)-(1.6), is the optimal solution to
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problem (CSLE) if and only if there exists some A € R such that

sim;
x¥=a;, ’e]ﬁdif{'e]:/\z#}, (2.24)
J ] J J dj(l'l'ﬂ’ljdj)
¥ _p ienpdf)iory o S
X; bj, j€j {]e].Asdj(lerjbj)}, (2.25)

* — S_]_L . Ad;f . . Sjm; sjm;
K Ad; mj, €] {J €7 dj(l-l—m]‘bj) <A< dj(1+mjaj) } (2.26)

It can be shown that A > 0 strictly, so that the expressions of x7, j € 7}, in (2.26) are
correct.
The proof of Theorem 2.2 is omitted because it is similar to that of Theorem 2.1.

3. The algorithms

3.1. Analysis of the optimal solution to problem (CSL). Before the formal statement of
the algorithm for problem (CSL), we discuss some properties of its optimal solution.
Using (2.9), (2.10) and (2.11), condition (2.5) can be written as follows

1
A(Zdja§?+2djb§’+ﬁzsj—a)_o, A=o0. (3.1)

j€s} jent jert

Since the optimal solution x* to problem (CSL) depends on A, we consider components
of x* as functions of A for different A € R!:

H A
aj’ Jela

bj, i€l
Sj . 1A
a1

Functions x;(A), j € ], are piecewise linear, monotonically nonincreasing, piecewise dif-
ferentiable functions of A with two breakpoints at A = s;/pd jaf and A =s;/pd; bf .
Let

(3.2)

éuﬂ52%ﬁ+24ﬁ4£XZ%‘“ (-3

IS i€l ISA
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If we differentiate §(A) with respect to A, we get

5 = —# S <0, (3.4)

jer

when J* # @, and 6" (1) = 0 when J* = @. Hence §(A) is a monotonically nonincreasing
function of A € R}, and max)-¢8(1) is attained at the minimum admissible value of A,
thatis, at A = 0.

Case 1. Since J*=0 = JA=0 = & then

8(0)= > dib} -« (3.5)

il

according to (3.3), and §(0) > 0 in accordance with assumption (1.b). In order that (3.1)
and (2.6) = (1.2) be satisfied, there exists some A* > 0 such that §(A*) = 0, that is,

Sdi(x) =a (3.6)
i

which means that the inequality constraint (1.2) is satisfied with an equality for A* in this
case.

Case 2. The case §(0) < 0 is impossible for problem (CSL) according to above considera-
tion.

As we have seen, for the optimal value of A we have A > 0 in all possible cases, as the
KKT condition (2.5) requires. We have shown that in Case 1 we need an algorithm for
finding A*, which satisfies the KKT conditions (2.2)—(2.8) and such that 1* satisfies (2.6)
with an equality. In order that this be fulfilled, we have required o < >’ je d; bf in some
cases in addition to the assumption 2, djaf < « (see assumption (1.b)). We have also
used this assumption in the proof of Theorem 2.1, “sufficiency” part, when A > 0.

Using the equation §(1) = 0, where §(A) is defined by (3.3), we are able to obtain a
closed form expression for A:

-1
A= %<¢x— Sdal - S dﬂaf) s, (3.7)

jEI} jelt jer

because &' (1) < 0 according to (3.4) when J* # @ (it is important that 8" (1) # 0). This
expression of A is used in the algorithm suggested for problem (CSL). It turns out that
without loss of generality we can assume that 6" (1) # 0, that is, (1) depends on A, which
means that J* # @.

At iteration k of the implementation of algorithms, denote by A the value of the
Lagrange multiplier associated with constraint (1.2) [(1.5), resp.], by (¥ the right-hand

side of (1.2) [(1.5), resp.]; by JR) ]uMk), ],j("), JMK) the current sets J, ]2, ]2‘, 7 respectively.

3.2. Algorithm 3.1 (for problem (CSL)). The following algorithm for solving problem
(CSL) is based on Theorem 2.1, see Algorithm 3.1.
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(1) (Initialization) J := {1,...,n}, k:= 0, al® := a, n© := , JO := ], JA .= @,]2 =
.
Ifgjejdjaf <a< Zjejdjbf, go to (2) else go to (9).

(2) M0 .= J®)_ Calculate ¥ by using the explicit expression (3.7) of . Go to (3).

(3) Construct the sets JA®, Q(k), JM® through (2.9), (2.10), (2.11) (with j € J®
instead of j € J) and find their cardinalities | ]ﬁ(k)l, | ]l’}(k)l, AR respectively.
Go to (4).

(4) Calculate

UM i= 3 dif+ 3 dibf+ i 3 sj-a. 8)
je],f”‘) jE]Z}(k) pA ]'E])L(k)
Go to (5).
(5) If (AR) = 0 or J*® = & then A := A®), J .= J} v, Iy=Th Ufg(k)’ =
JA®,
go to (8)

else if 5(AF)) >0 go to (6)
else if §(A®) < 0 go to (7).
(6) xj :=ajfor j € Ja®), alkerl) = k) — PIIE djaf,](kﬂ) =0\ Y,
n® ) = g ® O = PR k= k+1.Go to (2).
(7) x} :=bj for j € T, gkt = k) — 2 jepi d;bf, JD = J®) e,
n® ) = g ® PO = PO k= k+1.Go to (2).
(8) xF :=aj for j € J; x} 1= bj for j € J}5 xF 1= {ls;/pAd, for j € J*. Go to (10).
(9) Problem (CSL) has no optimal solution because X= = & or there does not exist
aA* > 0 satisfying Theorem 2.1.
(10) End.

Algorithm 3.1. (For problem (CSL)).

3.3. Convergence and complexity of Algorithm 3.1. The following Theorem 3.1 states
convergence of Algorithm 3.1.

TueoreM 3.1. Let AX) be the sequence generated by Algorithm 3.1. Then
(i) if SAR)) > 0 then A®) < Ak+D);
(ii) if SAW) < 0 then AR > A(k+D),

Proof. Denote by x;k) the components of x¥) = (x;) ;jw at iteration k of implementation
of Algorithm 3.1.

(i) Let SA%)) >0. Using step (6) of Algorithm 3.1, which is performed when §(A%)) >0,
we get

> dj(x§‘k))PE >, df(xj‘k))p: > dj(xﬁ-k))p:rx"‘)— > dj(x}"))p. (3.9)

jejikn jerkn jeso\a® jeh®
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Let j € ];} ®), According to definition (2.9) of ]é ® we have

Y S
— <= L (3.10)
(0P
pd;a; pd; (%)
Multiplying this inequality by pd;a’/s; >0 we obtain 1 < a’/(x*)”. Therefore x* < a;
plying this inequality by pd;a;/s; we obtain 1 < aj/(x;") . Therefore x;” < a;
because a; >0, x(-k) >0and p > 1.
Using that d; >0, a; > x ] S ]Mk , and step (6), from (3.9) we get
(k) k kP
>, d(]) e de(’“])
]E]A(k+l) jE]‘/}(k)
(3.11)
> g — Z djaﬁ’:(xkﬂ Z d(ka),
jeji® jejAkn)
Since d; >0, j € ], then there exists at least one j, € JMED) guch that x (k“) . Then
pIL S S . — ()] (3.12)

de0< o )p = pd, (x%cﬂ))P

We have used that the relationship between A1) and x§k) is given by (2.11) for j € J*®
according to step (2) of Algorithm 3.1, and A0 > 0, dj>0,5;>0,j€],and p=> 1.
The proof of part (ii) is omitted because it is similar to that of part (i). O

Consider the feasibility of x* = (x}) jej, generated by Algorithm 3.1.
Components x;-k =aj,j€ JA, and xJ’-k =bj,j€ ]2, obviously satisfy (1.3). Using

Si Si Si
i )= j j

= < . jeJt 3.13
pd;b} pd;(x7)?  pd;af el B

and p>1,d;>0,5;>0,a; >0,b; >0, j €], it follows that a; < x;k <bjforje J}. Hence
all x]*,j € J, satisfy (1.3).

We have proved that if §(0) > 0 and X= # & where X= is defined by (1.2)-(1.3), then
there exists a A* > 0 such that §(1*) = 0. Since at step (2) we calculate A®) from the
equality > jcpw d; (x§k)>p = al® for each k, then (1.2) is satisfied with an equality in this
case. Otherwise, the case §(0) < 0 is impossible (see Case 2 above).
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Therefore, Algorithm 3.1 generates x* which is feasible for problem (CSL), which is
an assumption of Theorem 2.1.

Remark 3.2. Theorem 3.1, definitions of J} (2.9), ]liL (2.10) and J* (2.11), and steps (6),

(7) and (8) of Algorithm 3.1 allow us to assert that ]f}(k) c ]ﬁ(kﬂ), ]{}"‘) c ]g(kﬂ)

JMK) o JMk+D) This means that if j belongs to current set Ja'*, then j belongs to the next
index set Ja**" and, therefore, to the optimal index set J*; the same holds true about the
sets ]Q(k) and J}. Therefore A®) converges to the optimal A of Theorem 2.1, and Ja®, ]g(k),
JAK) “converge” to the optimal index sets JA ]é‘, 7A respectively. This means that calcu-

lation of A, operations x} := aj, j € JME) (step (6)), x] :=bj, j € ]2(k) (step (7)), and the

construction of J2, ]{}, J* are in accordance with Theorem 2.1.

, and

At each iteration Algorithm 3.1 determines the value of at least one variable (steps (6),
(7), (8)) and at each iteration we solve a problem of the form (CSL) but of less dimension
(steps (2), (3), (4), (5), (6), (7)). Therefore Algorithm 3.1 is finite and it converges with
at most n = |J| iterations, that is, the iteration complexity of Algorithm 3.1 is O(n).

Step (1) (initialization and checking whether X= is empty) takes time O(n). The cal-
culation of A®) requires constant time (step (2)). Step (3) takes O(n) time because of the
construction of]ﬁ(k), ]g(k), JMK) Step (4) also requires O(n) time and step (5) requires con-
stant time. Each of steps (6), (7) and (8) takes time which is bounded by O(#), because at
these steps we assign some of x; the final value, and since the number of all x;’s is n, then
steps (6), (7) and (8) take time O(n). Hence Algorithm 3.1 has O(n?) running time and it
belongs to the class of strongly polynomially bounded algorithms.

Computational experiments show that the number of iterations of the algorithm per-
formance is not only at most n, but it is much, much less than # for large n. In fact, this
number does not depend on # but only on the three index sets defined by (2.9), (2.10),
(2.11). In practice, Algorithm 3.1 has O(#n) running time.

3.4. Algorithm 3.2 (for problem (CSLE)) and its convergence. After analysis of the op-
timal solution to problem (CSLE), similar to that to problem (CSL), we suggest the fol-
lowing algorithm for solving problem (CSLE).

To avoid a possible “endless loop” in programming Algorithms 3.1 and 3.2, the cri-
terion of step (5) to go to step (8) at iteration k usually is not §(A®)) = 0, but §(A®) €
[—¢,¢], where € > 0 is some (given or chosen) tolerance value up to which the equality
6(A*) = 0 may (for Algorithm 3.1) or must (for Algorithm 3.2) be satisfied.

A theorem analogous to Theorem 3.1 holds for Algorithm 3.2, which guarantees the
“convergence” of \K)| JAK)| ]é(k), ]{}(k) to the optimal A, 7 ]j, ]{}, respectively.

TaeoREM 3.3. Let AX) be the sequence generated by Algorithm 3.2. Then
(i) if AR > 0 then AW < A(k+1;
(ii) if S(AWR)) < 0 then AK) > AUk+1),

The proof of Theorem 3.3 is omitted because it is similar to that of Theorem 3.1.

It can be proved that Algorithm 3.2 has O(n?) running time, and point x* = (x} )
generated by this algorithm is feasible for problem (CSLE), which is an assumption of
Theorem 2.2.
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(1) (Initialization) J := {1,...,n}, k:= 0, &® := @, n© := n, JO := ], J}:= @, J} :=
D.
If Y e djaj <a <X ic;d;bj, goto (2) else go to (9).

(2) JA® := J®)_ Calculate A¥) by using the explicit expression

-1
AR = ((x(k) + z dj) Z sj. (3.14)
jept Mj jejMm
Go to (3).
(3) Construct the sets Jo©), 2"‘), JM®) through (2.24), (2.25), (2.26) (with j € J®
instead of j € J) and find their cardinalities |]£(k) [, IIZL(k) [, IJM®)|. Go to (4).
(4) Calculate

d;
S(AR) Z da]+ Z dibj+ 15 ) Disi— > L, (3.15)
jen® jent jerw  jepw M
Go to (5).
(5) If S(A®) = 0 or J*K) = @ then A := AW, Jh:= AU AW Jho= AU M0 o=
]A(k)
go to (8)

else if §(A%)) >0 go to (6)
else if § (1) <0go to (7).
(6) x} —a]fOI'JEI ak+D) k)fz ]k)daj,]k”)—](k \Jaw),

plktD) .= (k) _ |7t k>|,]g._]guja ,k.—k+1.Goto( ).

(7) x} :=b; forj € ]g(k)) alktl) .= gk — Zjejg(") dibj, J*+D = J® \]2“‘),
n(k+1) = (k) |]§k>| ]h =7 o,k —k+1.Got0 (2).

(8) x} = a; for] el x; :=b; for j E]b, *:=sj/Ad; — 1/m; for j € J*. Go to
(10).

(9) Problem (CSLE) has no optimal solution because the feasible set X%, defined by

(1.5)-(1.6), is empty.
(10) End.

Algorithm 3.2. (For problem (CSLE)).

4. Extensions

4.1. Theoretical aspects. Up to now we required d; >0, j € J, in (1.2) and (1.5) of
problems (CSL) and (CSLE), respectively. However, if it is allowed d; = 0 for some j in
problems (CSL) and (CSLE), then for such indices j we cannot construct the expressions
s]-/pdjaf and sj/pdjbf for problem (CSL), and s;m;/d;(1+m;a;) and sjm;/d;(1+m;b;)
for problem (CSLE), by means of which we define sets T ]If, J* for the corresponding
problem. In such cases, x;’s are not involved in (1.2) [in (1.5), resp.] for such indices j.



14 Minimizing a convex separable logarithmic function

It turns out that we can avoid this difficulty and solve problems (CSL) and (CSLE) with
dj = 0 for some j’s.
Denote

Z0={jeJ:d;=0}. (4.1)

Here “0” means the “computer zero.” In particular, when J = Z0 and « = 0, then X= (X%,
resp.) is defined only by (1.3) (by (1.6), resp.).

THEOREM 4.1 (characterization of the optimal solution to problem (CSL): an extended
version). Problem (CSL) can be decomposed into two subproblems: (CSL1) for j € Z0 and
(CSL2) for j € ]\ Z0.

The optimal solution to (CSLI) is

X;k = b]', ] e Z0, (4.2)

that is, subproblem (CSL1) itself is decomposed into ny = |Z0| independent problems. The
optimal solution to (CSL2) is given by (2.9), (2.10), (2.11) with J := ] \ Z0.

Proof

Necessity. Letx* = (x;F )jes be the optimal solution to (CSL).
(1) Let j € Z0, that is, d; = 0 for this j. The KKT conditions are

~L—urr=0j €20, (23)-28), (4.3)
j

(a) If xj‘ = aj, then u; > 0, v; = 0. Using (4.3), it follows that —sj/x;‘< =u; =0,
which is impossible because s; >0, x]’-k > 0.

(b) If x;‘ = bj, then u; = 0, v; = 0. Therefore —sj/x;" = —vj <0, which is always
satisfied for s; >0, x}k >0.

(c) If a; < x}k < bj, then u;j = v; = 0. Therefore —sj/x;-k =0, that is, s; = 0, which
is impossible according to the assumption s; > 0.

As we have observed, only case (b) is possible for j € Z0.

(2) Components of the optimal solution to (CSL2) are obtained by using the same
approach as that of the proof of “necessity” part of Theorem 2.1, but with the
reduced index set ] :=J \ Z0.

Sufficiency. Conversely, let x* € X= and components of x* satisfy: (4.2) for j € Z0, and
(2.9), (2.10), (2.11) for J :=J \ Z0. Set:

uj=0, v;= Z—]J (>0) forje Z0. (4.4)
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IfA >0, set:
s:
A= —2 = =A(x*) (>0) from (2.11);
pd;(x})"
uj=vj=0 fora;<xf<bj, je\Z0;
| ) (4.5)
uj:_%+,1pdja§1 (20), vj=0 forx=a; je]\Z0;
uj =0, Vj=z_é_Apdjb§*l (20) forx! =bj, jeJ\20.
If A =0, set:
uj =0, Vf':z% (>0) forje]\Z0. (4.6)

As in the proof of Theorem 2.1, J}=0 = J}=0 = @&,

It can be verified that x*, A, u;, v}, j € ], satisfy the KKT conditions (2.2)-(2.8). Then
x* with components: (4.2) for j € Z0, and (2.9), (2.10), (2.11) with J := ] \ Z0, is the
optimal solution to problem (CSL) = (CSL1) U (CSL2). O

An analogous result holds for problem (CSLE).

THEOREM 4.2 (characterization of the optimal solution to problem (CSLE): an extended
version). Problem (CSLE) can be decomposed into two subproblems: (CSLE1) for j € Z0
and (CSLE2) for j € J \ Z0.

The optimal solution to (CSLEI) is also given by (4.2). The optimal solution to (CSLE2)
is given by (2.24), (2.25), (2.26) with ] :=] \ ZO0.

The proof of Theorem 4.2 is omitted because it repeats in part the proofs of Theorems
2.1and 4.1.

Thus, with the use of Theorems 4.1 and 4.2 we can express components of the opti-
mal solutions to problems (CSL) and (CSLE) without the necessity of constructing the
expressions sj/pdjaf, sj/pdjbf, sjm;/d;(1+mja;),and sjm;/d;(1+m;b;) with d; = 0.
4.2. Computational aspects. Algorithms 3.1 and 3.2 are also applicable in cases when
aj = —oo for some j € J and/or bj = oo for some j € J. However, if we use the computer
values of —co and +oo at step (1) of the algorithms to check whether the corresponding
feasible region is empty or nonempty, and at step (3) in the expressions s;/ pdjxﬁv7 and
sjm;/d;(1+mjx;) with x; = —co and/or x; = +o0, by means of which we construct sets
]Z}, ]2, 7%, this could sometimes lead to arithmetic overflow. If we use other values of —co
and +oo with smaller absolute values than those of the computer values of —co and +oo,
it would lead to inconvenience and dependence on the data of the particular problems.
To avoid these difficulties and to take into account the above discussion, it is convenient
to do the following.
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Construct the sets of indices:
SVN={jeJ\Z0:a;> -, bj < +oo},
SV1={jeJ\Z0:aj>—-o, bj = +oo},

§V2= {jGJ\ZO:aj:_oo’ bj<+oo},
SV = {jEI\ZO:a]'Z—oo, bj=+oo},

(4.7)

It is obvious that Z0 U SV USV1USV2USVN =], that is, the set J \ Z0 is partitioned
into the four subsets SVN, SV'1, SV2, SV, defined above.

When programming the algorithms, we use computer values of —oo and +oo for con-
structing the sets SVN, SV'1, §V2, SV.

In order to construct the sets J2, ]2, T} without the necessity of calculating the values
sj/pdjxf with x; = —oo or +oo for problem (CSL), except for the sets J, Z0, SV, SV1, SV2,
SV N, we need some subsidiary sets defined as follows.

For SVN:
JASVN {jeSVN: Jocp< }
pd;b; pd;af
TSN = {j ESVNidz —I } (4.8)
pdja;
MSVN _ )i e QYN il < —2 };
& {] pd;b]
for SV 1:
VI JiesViid< 5 },
! {J pd;a]
. (4.9)
ASVI_ i e SVl —2 };
Je {J pd;af
for SV2:
ASV2_)iesV2:id> 5 },
! SU pd;b]
(4.10)
V2 )icsyail< };
& {] pd;b}
for SV:

JSV = gV, (4.11)
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Step (1)' (Initialization) J := {1,...,n}, k:= 0, a® := a, n© := 0, JO := ], J} .= @,
]é = .
Construct the set Z0. If j € Z0 then x} := b;.
Set J:=J\Z0,JO =] n® .= yn—120|.
Construct the sets SVN, SV1, SV2, SV.
IfSVN USV1 =] then
if > ey djaﬁ-7 < & go to step (2)
else go to step (9) (feasible region X= is empty)
else if SV2 U SV # @ then
if SV2USVN =] then
ifa < Xjefdjbf go to step (2)
else go to step (9) (there does not exist a A* > 0 such that §(1*) = 0)
else if SV1 U SV # & go to step (2) (there exists a A* >0 such that §(A*) = 0).

Step (3)1 Construct the sets ]ASVN) ]L){SVN’ ]ZLSVN, ]ASVI’ ]gsVI) ]ASVZ)]Z\SVZ, ]ASV
(with J®) instead of J).
Construct the sets J2 X, 2(]‘), JM®) by using (4.12) and find their cardinalities

|]£(k) [, |]£(k) [, [JMR)), respectively. Go to step (4).

Algorithm 4.1. About Algorithm 3.1.

Then:

A ASVN ASV1 ASV2 ASV
Jhi= SN G PSVEG V2 Y,

]ét = ]‘/}SVN U]Z;SVI’ (412)

A ASVN ASV2
Iy =T, (O ki

We use the sets J*, ]Z}, ]2, defined by (4.12), as the corresponding sets with the same
names in Algorithms 3.1 and 3.2.

With the use of results of this section, steps (1) and (3) of Algorithm 3.1 can be modi-
fied as follows, respectively, see Algorithm 4.1.

Similarly, we can define subsidiary index sets of the form (4.8)—(4.11) for problem
(CSLE) as well, and modify steps (1) and (3) of Algorithm 3.2.

Modifications of the algorithms, connected with theoretical and computational as-
pects, do not influence upon their computational complexity, discussed in Section 3, be-
cause these modifications do not affect the “iterative” steps of algorithms.

5. Computational experiments

In this section, we present results of some numerical experiments, obtained by applying
algorithms, suggested in this paper, to problems under consideration. The computations
were performed on an Intel Pentium II Celeron Processor 466 MHz/128 MB SDRAM
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Table 5.1
Problem (CSL) (CSLE)
Number of variables n=1200 n = 1500 n=1200 n = 1500
Average number of iterations 2.10 3.03 3.07 4.10
Average run time (in seconds) 0.06 0.067 0.00009 0.00011

IBM PC compatible. Each problem was run 30 times. Coefficients s; >0, m; >0, d; >0,
j €], for problems (CSL) and (CSLE) were randomly generated, see Table 5.1.

When 7 < 1200, the run time of the algorithms is so small that the timer does not
recognize the corresponding value from its computer zero. In such cases the timer displays

“0 seconds.”

The effectiveness of algorithms for problems (CSL) and (CSLE) has been tested by
many other examples. As we can observe, the (average) number of iterations is much less

than the number of variables » for large n.

We provide below the solution of two simple particular problems of the form (CLS)
and (CLSE), respectively, obtained by using the approach suggested in this paper. The

results are rounded to the fourth digit.

Example 5.1.
min {c(x) = —In (2x;) — 31Inx,}
subject to
x+2x3<10, 1<x <3, 1<x,<5.
The optimal solution, obtained by Algorithm 3.1, is

x* = (xF,x3) = (1.5811,1.9365),
Cmin = c(x*) = —3.1339.

Number of iterations: 1.
Example 5.2.
min{c(x) = —2In(1+2x;) —In (1+3x,)}
subject to
X1+2x, =10, 1<x <3, 1=<x,<5.
The optimal solution, obtained by Algorithm 3.2, is

x* = (xf,x5) = (3.0,3.5),
Cmin = c(x*) = —5.2149.

Number of iterations: 2.

(5.1)

(5.2)

(5.3)

(5.4)

(5.5)

(5.6)
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6. Conclusions

In this paper, we propose an efficient method for solving convex separable minimization
problems with logarithmic objective function subject to convex inequality constraint or
linear equality constraint, and box constraints.

This approach could be continued and generalized for minimizing arbitrary convex
separable objective functions over the same feasible regions.
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