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Linear program fixed-point representation
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Abstract From a linear program and its asymmetric dual, invariant. primal and dual
problems are constructed. Regular mappings are defined between the solution spaces of
the original and invariant problems. The notion of centrality is introduced and subsets
of regular mappings are shown to be inversely related surjections of central elements,
thus representing the original problems as invariant problems. A fixed-point problem
involving an idempotent symmetric matrix is constructed from the invariant problems
and the notion of centrality carried over to it; the non-negative central fixed-points
are shown to map one-to-one to the central solutions to the invariant problems, thus
representing the invariant problems as a fixed-point problem and, by transitivity, the
original problems as a fixed-point problem.
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1 Introduction

The problem this paper addresses is to maximize ¢’ subject to Az > b, where A is an
m X n matrix, b is an m-dimensional vector, ¢ is an n-dimensional vector, and « is an
n-dimensional vector; The problem is written as

max{c’x : Ax > b}, (1)

and is called the original primal linear program (LP), or simply the original primal. The aim
of the paper is to represent Problem 1 as a fixed-point problem to make it more amenable
to solution.

The LP and its asymmetric dual are represented as a fixed-point problem of the form
Pw = w > 0, where P is an idempotent symmetric matrix. Preliminary notions of function
pairs, regular pairs, central elements and invariance are introduced. Next the original
linear program and its asymmetric dual problem are introduced and their invariant forms
are constructed. Then primal and dual function pairs are introduced which map between
and establish the equivalence of the original and invariant problems as well as allowing
central forms of all the problems to be defined. Finally the notion of centrality is carried
over to the fixed-point problem which is then shown to be equivalent to solving the central
forms of the invariant problems, thus completing the representation.

The representation is related to that of Pyle [1], [2], Cline [3], Nguyen [4], Bruni et al. [5]
where successive increases in simplicity and precision have occurred, particularly with the
later two authors; the aim of this paper is to continue this trend.

*The author lectured at UTM and Akademi Tentera Malaysia
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2 Preliminaries

2.1 The Moore-Penrose pseudo-inverse

The development requires the Moore-Penrose pseudo-inverse: if X is a matrix then there
exists a unique pseudo-inverse Xt satisfying the four non-constructive conditions:

XXtX = X, (i)
Xtxxt =  xt (ii)
(XXH)T =  XX* and iy @
(X+X)T =  X*tX. (iv)

Refer to Albert [6] for a detailed exposition.

2.2 Function pairs

Two functions are said to be a function pair if the domain of each is the codomain of the
other.

2.2.1 Regular pairs

Motivated by semigroup nomenclature [7], a function pair, say {t,u}, is called a regular
function pair if tut = t and utu = u.

2.2.2 Central elements

Given a function pair {¢,u}, with ¢ : V. — W and u : W — V| the sets V. = Wu and

W, = V't are called central; elements in central sets are called central, that is

Definition 1 An element is central in the domain of one function of a function pair if the
element is in the range of the other function of the pair.

Functions of the form ¢, = t|V. with codomain V¢, and u. = u|W, with codomain Wu are
called central functions, and function pairs of the form {¢.,u.} are called central function
paiTs.

Lemma 1 Given a reqular function pair witht:V — W andu: W — V|

(a) tc is bijective,

(b)  we is bijective,

(¢) Ve=Wou;Wu="Vtu

(d) W.=V.t,Vi=Wut and

(e) to and u. are mutual inverses.

Proof
(a) tcis 1:1: (v1,v2 € Wu) A (vt = vat) = (v1 = wiu) A (v2 = wau) A (vit = vat)
= (v = wiu) A (v2 = wau) A (wiut = waut) = (v1 = wiu) A(ve = wau) A (wiutu =
woutu) = (v = wiu) A (v2 = wau) A (wiu = weu) = v = vy , further ¢. is onto
W, : image(te) = Vite = Vit C Vit =W, = Vt = Viut € Wut = Vit = Vit, =
image(t.), that is image(t.) = W, so t. is bijective.
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(b) The proof is similar to (a).

(¢) Vo = Wu = Wutu C Viu = Weu C Wu =V, so Vo = Weu; Wu = Wutu C Viu C

Wu, so Wu = Vitu.

the proof is similar to (c).

(e) For v € Vo,v =wu Jw € W = vtu. = wut e = wutue, = wuty = wu = v, SO tu. 1S
the identity map on V., similarly it is found that u.t. is the identity map on W, so
t. and u. are mutual inverses. O

—~
o,
Nawz

Lemma 2 Given the regular function pair {f,§} with f : X — X and §: X — X,

(a) x is central iff x = x ff.
(b) ¢ is central iff ¥ = xff.

Proof
(a) xiscentral @ x =pf Ir € X = (eff=rffHA(x=zf) Trc X = (xff =) A (z =
f) Ir€ X = x = xff = ¢ = xf where ¥ = &f < « is central, that is x is central iff
x==xff.
(b) The proof is exactly similar to that of (a). O

2.3 The invariant framework

Quantities which are invariant under affine transformation of the solution space of Problem 1
are introduced here. These quantities are used to construct the invariant problems of
Section 4.

Define
A = AAT, (a)
b = I — AA™)b, b
(T+ ) (b) @)
c = Al e, (c)
D = I — AAT. (d)

Note that 2 and ® are symmetric idempotents in view of the latter two non-constructive
conditions for the pseudo-inverse. It is a straightforward matter, using the definitions above
and the nonconstructive characterization of the Moore-Penrose pseudo-inverse, to show that

AT = A (a) A6 = 0 ()
22 = A (b 6 = b (2)
o7 = 9 (¢ Ae = ¢ (h) (4)
D2 = ® (d) D¢ = 0 (i)
AD=2A = 0 (e) bT¢ 0 (i)

The results listed in (4) and a few obvious consequences are used throughout without
necessarily referencing them.

As an intermediate step in representing the LP problem as a fixed-point problem, an
invariant primal and an invariant dual are constructed, the term invariant being used as
these problems can be shown to be invariant under affine transformation of the solution
space of Problem 1. For details refer to [8] and [9].
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2.4 Quasi-boundedness

If Problem 1 is feasible there exists a solution, say xy such that Az; > b. Now Axy >
b= Alzy + NI — At A)e) > b, so xy + A\(I — AT A)c is also feasible and its objective
value is ¢f'(zy + NI — ATA)e) = cTzp + TANI — AT A)e = cTayp + AeT'(I — AT A)e =
cTxp+ A|(I — At A)e||, which is unbounded unless ||(I — AT A)e|| = 0, that is unless
At Ae = ¢, so the following definition is introduced:

Definition 2 Problem 1 is said to be quasi-bounded if At Ac =c .

Lemma 3 Problem 1 is feasible bounded = Problem 1 is quasi-bounded.

Note that usually A is of full rank and m > n, so AT A = I, which implies AT Ac = ¢ , and
so such problem is quasi-bounded.

Lemma 4 Problem 1 is quasi-bounded < ATAc=c< ATc=c.

Proof Problem 1 is quasi-bounded = AT¢ (39 AT (ATHe) = (AT ATH)e

Definition 2)

= (ATAHT) e = (AT A)Te = At Ac ( c=ATc=c= (ATc=c)N(ATAATc =

(Definition 2)
=

AtAc) = (ATc =) A (ATe = ATAc) = AtAc=c Problem 1 is quasi-

bounded, so Problem 1 is quasi-bounded < A”¢ = c. O

3 The original problems

3.1 The primal

The form of the LP used is the original primal given by (1), that is max{c’x : Az > b}.

A feasible vector is one which satisfies the constraint conditions for the linear program,
for example for Problem 1, x is feasible if Az > b. By feasible bounded is meant the situation
where the set of objective values of all feasible solutions is bounded above if the problem is
one of maximization, and below if the problem is one of minimization; an “optimal” vector
means a feasible vector whose objective value is equal to the maximum for the set of feasible
solutions. A feasible linear program is one which has a feasible vector; a feasible bounded
linear program is one with a solution.

3.2 The asymmetric dual
An asymmetric dual is given by Schrijver [10, p. 95]:

max{c’x : Ax < b} =min{b "y : ATy = ¢,y >0}, if either exists, (5)
From this form

max{(—c)"(~x) : A(~z) < —b} = min{(=b)" (~y) : AT(~y) = (~¢),~y > 0}
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which implies
max{c’x : Az > b} = min{b"y: ATy =¢c,y <0}, (6)

We call
min{b’y : ATy = ¢,y <0} (7)

the original dual.

4 The invariant problems

In this section the invariant problems are introduced and it is shown how they relate to
each other; in the following section these problems are related to the original primal and
dual.

Substituting A for A, b for b and ¢ for ¢ in (6),

max{e’y : Ar > b} = min{b"y : Ay = ¢, 9 <0}, if either exists. (8)
Now min{b'y : Ay = ¢,y < 0}
=min{b"y: (I —D)y = ¢,y <0}
=min{bTy:p —Dy=1¢,9y <0}
=min{b’y: D(—y) — c = -y, —y > 0}
= min{b”(-y) : Dy —c=1p,9 > 0})
=min{-b"y: Dy —c =p,y > 0})
= —max{le) 1Dy —c=19y >0},
that is
min{b”y : Ay = ¢,y < 0} = —max{b’y : Dy — ¢ =y > 0} )
and from (8) and (9)

max{c’r:Ar > b} = —max{b'y : Dy —c =1y >0} (10)

Lemma 5
(a) max{cTy : Ar — b =1 >0} = max{cTy: Ar > b}
(b) max{bTy : Dy — ¢ =y > 0} = max{b’y : Dy > ¢}
Proof
(a) max{cTr: Ax—b=1r>0} < max{cTyr:Ar—b >0} = max{cTzr: ARAr—b)—b = Ax—
b >0} =max{c’(RAr—06): AAr—b)—b =Ar—6 >0} < max{c’z:Ar—b =7 > 0}.
(b) The proof is analogous to proof of (a). O

Using (10) and Lemma 5 (a) the central invariant problems are related as follows:
max{c’p:Ar —b=r>0} + max{b’y:Dy—c=p >0} =0, (11)
and from (10) and Lemma 5 (b) the peripheral invariant problems are related thus:

max{cTr: Ar > b} + max{bTy: Dy >¢c} =0. (12)
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The four problems in Lemma 5 comprise the invariant problems; the form in (10), on
the LHS, without an equals, is called “peripheral” and the form, on the RHS, with an
equals is called “central”; the problems are classified in Table 1. Later, regular function
pairs which map between the original and invariant forms are introduced which justify
the “central” appellation and permit the definition of peripheral and central forms of the
original problems. Note (a) referring forward, Theorem 1 is the motivation for calling the
invariant problems of Table 1 “central”. (b) in view of Lemma 5 the central invariant
problems are very similar to the peripheral invariant problems, however precise analysis of
the LP problem requires focus on the central invariant problems.

Table 1: Invariant problem classification

primal dual
peripheral max{cTy : Axr > b} max{bTy : Dy > ¢}
central max{clr: Ar —b =1 >0} max{bTy: Dy —c=1p >0}

5 Original and invariant problem relationship

5.1 The primal and dual function pairs

With solution sets labeled as:
X for the original primal (a copy of R™)
Y for the original dual (a copy of R™)
X for the invariant primal (a copy of ™), and
) for the invariant dual (a copy of R™),

the original and invariant problems are related using two function pairs as follows:

the primal function pair {f,, f,} where

fp: X—=%Xx— Az —b and (13)
fp X = X,pes A*(r+ ) (14)
and the dual function pair {fg, f4} where
fa:Y =9, y— —Dy— ¢ and (15)
fa: Y=Y, p—c—Dy (16)
: : o (13)
For the primal mappings the compositions zf,f, *= (Az — b)f,

W 4t (Az — )+ b) = A" Az, and ¥, f, = (AT (5 +b))f, = A(A* (£ +1) — b =

AAT(x+b) —b=Ar+2Ab—b=12xr — b are computed, that is
zfpfy, = ATAz (17)
tpfp = Ar—b (18)
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and for the dual mappings the compositions yfifs = (—Dy — ¢)fa = ¢ — D(—Dy —¢) =
c— (—®y) = ¢+ Dy, and Yfafa = (¢ — DY) fa = —D(c — DY) — ¢ = Dy — ¢ are computed,
that is

yfafa = Dy+c (19)
viafs = Dy—c (20)
The central sets and optimal central subsets w.r.t. these function pairs for the original and

invariant problems are indicated in Figure 1 by the black and green boxes respectively.
For the primal mappings the triple compositions

ehinfy 0 (atAz), B A4t Az —b=Ax—b "D o,
and
ooty 2 @ vy, YAt -0 10 = At @b = At rn) D g,

are computed, that is
fofofo = fo (21)
fpfpfp = Tp (22)

and for the dual mappings the triple compositions

ufafafs "2 @y of "2 2@yt -c=-oy—c 2 yf

vfafafd 20) (DY — ¢)fa (16) c—D@y—c)=c—Dy (16) vfq are computed, that is
fafafa = Ja (23)
fafafa = fa (24)

From (21), (22), (23) and (24), the function pairs { f,, fp} and { fg, fa} are regular so Lemma 1
applies, giving in the context of these functions:

Theorem 1
(a) The four central mappings fpc,fpe, fac and fqc are bijective.
(b) The primal and dual central function pairs { fpe, fpc} and {fac, fac}
comprise mutually inverse functions.
(c) Conditions x = AT Az, y =Dy +c,x=Ur—b, and y =Dy — ¢
define precisely the central elements of X, Y, X, and ) respectively.

Proof (a) and (b) follow since the function pairs { fp, fo} and { fa, fa} satisfy the conditions
for Lemma 1. (c) Follows from Lemma 2, and from (17), (18), (19) and (20) respectively.O

Theorem 2
(a) x = AT Az,
(b) y =Dy +c,
(¢c) r=2%x—b, and
(d) vy =Dy — ¢ define precisely the central elements of X, Y, %, and ) respectively.
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Proof The theorem follows from Lemma 2, and from (17), (18), (19) and (20) respectively.

O

Four linear programs are now considered: the original primal (1), original dual (7),

invariant primal (mentioned in Lemma 5a) and invariant dual (mentioned in Lemma 5b);

the original and invariant programs are related using the primal and dual function pairs
defined in Section 5.1.

5.2 Feasibility

The quantities Ax — b, y,Axr — b and D4 — ¢ are related by the defined function pairs as
follows:

Lemma 6
(a) Az fp) — = Axz-b
(b) A(zfp) — =  Ar-b
()@(f)—t = —y ifATy=c
(d) AT(wfa) =c A 9fa=—(Dy—c) if Problem 1 is quasi-bounded

(@) sy -6 B @it =i 2w, 2 Az
) Aeh)—b 2 @n X ae
(c) D(yfa)—c¢ 2 yfa(fafa) = y(fafafa) @) yfa (15 —Dy—c=—(I-A)y—

—y+AAty —c= y+ ATTATy —c= y+ATc—c=—y+c—c=—y,
(d) vfa = ¢ =Dy = —(Dy — ¢), so AT(yfa) = AT(c —Dp) = AT(c — (I - AA)y) =
AT (Lemma 4c) . -

From Lemma 6 it is seen that feasible solutions are mapped to feasible solutions:

Corollary 1

(a) Az>b < Axzfp) >

(b) Ar=b & A(rfp) = b

() y<0 & D(yfa) >, if ATy =c,

(d) Dy>c¢ < AT(yfa) = cAyfa <0, if Problem 1 is quasi-bounded.

Corollary 1 shows that the two functions of the primal function pair map between feasible
original primal solutions and feasible invariant primal solutions, while the two functions of
the dual function pair map between feasible original dual solutions and feasible invariant
dual solutions.

5.3 Optimality

It is shown that the objective values of corresponding primal vectors differ by a fixed amount,
and that the objective values of corresponding dual vectors move in lockstep - that is they
differ in sign and by a fixed amount, and thus solutions are mapped to solutions:
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Lemma 7

(a) T(xf,) = cTz—blc

(b) c’(zf,) = cLr+b'e

(c) b7(yfa) = ble-bly ifATy=c
@) b"(nfa) = b'c—b"y

Proof

(a) T(zf,) = T(Ax —b) = TAz — b = (ATTe)T Az — Tb = cTAT Az — Tb =
(AtAc)Tz — b (Definition 2) - 7, _ Tb=cTe—b'c;

3
(b) e (xf,) = TAT (¢ +b) = (AT (x4 8) = (ATT )Tk +0) 9 T (x+0) = Tat
¢To=cTe+b7c;
(c) bZ(yfa) = b7 (=Dy—c) = b Dy = b" (AAT—I)y = b (AA)y—b"y = b" ATT ATy~
by =b"ATc—bTy =b"c—bly;
(d) b (9fq) =b" (¢ —Dy) =b c —b "Dy =b"c — b7y, O

Corollary 2

(a) "(xfp)+ b7 (yfa) Te—b"y ifATy=c

(0) <) —b"(vfa) = Tr+bTy.

Proof
(a) Adding the results in Lemma 7a and 7c, ¢”(zf,) + b" (yf4) = ¢z — b"y is obtained.
(b) Subtracting Lemma 7d from 7b yields ¢” (¢f,) — b” (9fa) = ¢’ + by . O

From Corollaries 1 and 2 it is seen that solutions to the original primal are mapped
to solutions to the invariant primal and wvice versa, and solutions to the original dual are
mapped to solutions to the invariant dual and vice versa, making the representation of the
primal problems as invariant problems explicit:

Theorem 3

Provided the original primal is quasi-bounded,

(a) if x5 and y, are ( feasible|solutions) for the original primal and dual respectively then
xsfp and y,fa are central { feasible|solutions) for the invariant primal and dual re-
spectively.

(b) if ¥, and v, are ( feasible|solutions) for the invariant primal and dual respectively
then x.fp and v,fq are central ( feasible|solutions) for the original primal and dual
respectively,

(¢) The four mappings, restricted to central [feasible|solution] vectors are bijections.

Proof
(a) If &, and y, are feasible then, from Corollary 1 (a) and (c), ¢, fp and y, fq are feasible,
while centrality follows from Definition 1; further, given solutions x, and y,,

(12)

Corollary 2a
= ) ¢ =z f,

Ty —bTy, =0 ' (o f) + 67 (yofa) = 0
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and y, fq are optimal, and central since they are in the ranges of f, and f4 respectively,
and are therefor respective solutions for the invariant primal and dual.

(b) If x, and vy, are feasible then, from Corollary 1 (b) and (d), r,f, and v, fs are feasible
while centrality follows from Definition 1; further, if x, and y, are solutions then

Corollary 2b
(Coro :a>ry ) o

Tr, + b7y, =0 (ef) ~ b (0,f) =0 2L x5,

and v, fq are respective solutions for the original primal and dual.

(¢) For central vectors the result follows from Lemma 1; for central feasible vectors the
result follows from Corollary 1 (b) and (d); for central solutions the result follows from
Corollary 1 (b) and (d), and Corollary 2. O

Remark 1 From Lemmas 1 and 3, the central function pairs establish a one-to-one corre-
spondence between the central solutions to the original problems and the central solutions
to the invariant problems, and a one-to-one correspondence between the central solutions
to the original problems and the central solutions to the invariant problems.

The representation of the original problems as invariant problems is summarized by
the lower two-thirds of Figure 1. Feasible conditions and solutions are in thin-lined boxes,
central feasible conditions and solutions are in thick-lined boxes, and optimal central feasible
conditions and solutions are in green boxes; the two function pairs and their central forms
are shown linking the original and invariant solutions; the two functions F, = f,f, and
Fa = fafa which map arbitrary invariant solutions to central invariant solutions are shown.

5.4 Summary

Invariant problems have been constructed and mappings have been defined which establish a
1:1 relationship between the solutions to the central original and central invariant problems.

6 Invariant and fixed-point problem relationship

A fixed-point problem is constructed which involves finding a non-negative vector

[¢]

which is transformed to itself by an idempotent symmetric matrix 3. The notion of central-
ity is introduced to elements in the domain of 91 via the backmap of the natural mapping

‘ﬁ:w—[g]eﬁzmH(s,C),éeW,ceW

(where & and ¢ are interpreted as being vectors in the solution spaces of the invariant primal
and dual respectively). It is then shown that 91 with domain restricted to central solutions
is a surjection onto the set of central invariant solutions, thus completing the representation
of the LP problem as a fixed-point problem.
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fixed-point

invariant

original

fixed
Po =m

y
central central non-negative
©=TLo-p solutions
=11 A w=z0
y,
primal w= E]—>(§,§) dual

max{"s:[r = Ar-0=20|} max{BTn:}

t=Ax-b=%A-0 p=-Dy-c= Dp-c

max

(@+1).y <11:%
fae 1y -Dy-c
(G- <GP

T = A*(r+b) = A*Ax
max

y=c-Oy = Dy+c
min

max{cTe] Az 2 b, z = A*Ax} WM:;( min{bTy:‘ ATy=c,y<0,y= ‘Dy+c‘}

. . N EC P B . -
A=AAYL,D=1-9,6=Db,c=A"c Hg—[m],ﬁ—[c].v—[[)] V=1L, + PP -y

conditions and sets: central,
subscripts: ¢: central, p: primal, d: dual.

Figure 1: Original, invariant and fixed-point problem relationship

65
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6.1 The fixed-point matrix

The following notation is introduced:

moo- |0 e (@
8 S ] (b)
. 25
v = ] © )
Il = pp" (d)
1L, = 7" (e)
then
=15 = I3 (a) [T, =11z = 0 (g
511 = 0 (b) |HpPB = B (h)
HSH’Y = H’Y (C) Hﬁ7 = 0 (1) (26)
IEYC) = 0 (4 (I2=1F = 1L, (j)
3y = v (¢ |I,B = 0 (k)
Mg =15 = T (f) |y = v ()

Definition 3 The fixed-point matrix is defined as ‘B = II3 +Ilg —IL,, that s
A 0 b 161" [e][e]”
i EEIRHIH NI
(

Symmetry of B follows from the symmetry of its components 113, Il and II,, while ? "=

=

26
(13 +11 —1L,)? = M5 + 113115 — T3 1L, +- 11115 +113 111, — 1T, 115 — 1L, T +113 (26) I3+
0-IL,+0+1Ig—-0-1IL, —0+1IL, =13 + IIg — IL, (:) P, that is
P =P and P> =, (27)
in other words ‘B is a projection matrix.
3 2
Further, B3 (:) (II3 + IIg — I1,)B = 138 + 118 — 11,8 (:) 04+8—-0=p0, and
3) _ (26) _ .
Py = (U3 + g —IL)y = U3y + gy -1,y "= y+0-v=0, that is
B3 = B, (a)
Ty = o0 (b) 28
and, obviously,
Ton _ T
BR = B, (a) (29)

¥ = o (b)
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Definition 4 A point w is said to be a fixed-point, if Pw = w.

Remark 2 It follows that for fixed-point w,
YTw=0,1T,w =0, and Pw = (I3 + 13w .

6.2 The surjection
6.2.1 Point classification

Attributes are ascribed to pairs as follows: (&, () inherits a particular characteristic iff &
and ¢ both have this characteristic. Attributes are ascribed to points as follows: [ E ]

inherits a particular characteristic iff (€, ¢) has this characteristic so, for example, given
Definition 5 (£, ¢) is quasi-optimal iff ¢T¢ +67¢ =0 .

If (§,,¢,) is quasi-optimal then, by ascription, [ Eq ] is quasi-optimal
q

Thus feasibility, centrality and solution characteristics can be ascribed to pairs and
points in a natural manner.

Lemma 8 w = [ ] is a fized-point = (a) vTw =0; (b) Iyy =0.

13
¢
Proof
a) w=Pw = ~yTw=~7T w(22]>3) Ty =0Tw=0.
Y Y Y

M) YTw=0=v"w=0=>97Tw=0=Iyy=0.0

6.2.2 The discriminant and centrality

Definition 6 d(w) = —B"w is called the discriminant of w .

Lemma 9 w is a central-point = d(w) = 8T8 € {0,1} .

Proof w =Ilzw — 8 = Btw = ,8+H3w -B8"B=-Bw=p"8= d(w) = BT B. o

Note that the functions €; and 8 are idempotents which commute.

The following lemma shows that the discriminant determines precisely whether or not
a fixed-point is central, and guarantees that applying €5 to a fixed-point yields a central
fixed-point:

Lemma 10 w is a central fized-point iff w is a fized-point and d(w) € {0,1}.



68 Jalaluddin Abdullah

Proof The forward implication follows from Lemma 9; conversely,

Pw=w A dw)e{0,1}

= I3+ 88" —w=w A dw)=8"8

SPu=w A 3+688Nw=w A dw)="3

SPw=w A Iw-B(-FTw=w A dw)=8"8

SPw=w A Dzw-8B"6)=w

S>Pw=w AN [lzw—-FB=w

= w is a central fixed-point. O

Consistent with Theorem 2 (c¢) and (d) in case (a), and with Lemma 10 in case (b), we

define centralising functions:

Definition 7

RHREIREE

alternatively, € : w — Ilzw — B, and
b)) Ciww/dw).

Lemma 11 w is a central fized-point iff w is a quasi-optimal central point.

Proof If w is a central fixed-point then by Lemma 8, w is quasi-optimal central. Conversely

L 8
if w is quasi-optimal central, Pw = (I3 + H,@ —II))w ( emma ) (I3 + Hﬁ)w = (I3 +

Lemma9
B8 )w = 3w + A(A*w) P 1130 1 B(-8"6) =130
that is Pw = w, so w is a central fixed-point. O

So, w, is an arbitrary non-negative central fixed-point Lemgal() we = we/d(wg) is a

non-negative central fixed-point Lemga 1 w, is a non-negative quasi-optimal central point

11
(<:>> w, is a central solution point < Nw, is an invariant central solution pair. Thus we

have the following theorem.

Definition 7
(De nition ) Crw—w,

Theorem 4 The map N : — (&,¢) where &, € R™, with domain equal to the set of

6 ]
¢
non-negative central fired-points, and codomain equal to the set of invariant central solution
pairs s a surjection.

6.2.3 The unusual case

There remains the unusual case of a zero central fixed-point. From Lemma 9, for central
fixed-point wey, —,8+wcf = B8 € {0,1} and usually —,8+wcf = 1, however consider the
unusual case where —37w, = 0, that is [wef = [zwer — B A [wep = Pwer] A[—BTwep = 0]

(Lemma8) 1y = Mswes — B] A [weg = Pwes] A (=84 wer = 0] A [yt wey = 0]

= [wep = M3wer = B] Afwep = (I3 + BB wer] A =BT wey = 0]
= [wep = Hzwep — Bl A [wep = Hzwey] = B =0.If 3 =0 then b =0 and ¢ = 0, and
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the invariant problems are max{07r : ¢ > 0} and max{07y : Dy > 0}, that is, find
the solutions for the invariant problems {x : 2x > 0} and {y:Dy > 0} and the solutions
to the original problems {AT(x +b) : Ax > 0} and {c— Dy : Dy > 0}. So, under these
circumstances, every non-negative central solution fixed-point solution 3, = [ Es ] yields

vs
solutions A" (x, + b) and ¢ — Dy, to the original primal and dual respectively.

7 Conclusion

Summing up, the one-to-one relationship between the original and invariant problems is
shown in the lower two-thirds of Figure 1, while the one-to-one relationship between the
invariant and fixed-point problems is shown in the upper two-thirds of the figure. Thus the
central original problems have been represented as the central invariant problems, and the
central invariant problems have been represented as the central fixed-point problem; since
the central problems encapsulate all solutions, this completes the representation of the LP
problem aa a fixed-point problem.
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