Pacific JgieelloF§piimization
£Wpp 87 — 98, YJanuary 2007

TOWARDS A PIVOTING PROCEDURE FOR A CLASS OF
SECOND-ORDER CONE PROGRAMMING PROBLEMS
HAVING MULTIPLE CONE CONSTRAINTS

MASAKAZU MURAMATSU

References

1]

2]

3]

[6]

[7]

8]

F. Alizadeh and D. Goldfarb, Second-order cone programming, Math. Program. 95
(2003) 3-51.

L. Faybusovich, Linear systems in Jordan algebras and primal-dual interior point algo-
rithms, J. Comput. Appl. Math. 86 (1997) 149-175.

K. Kurita and M. Muramatsu, On pivoting rules of the pivoting method for a class
of second-order cone programming, Proc. Inst. Statist. Math. 53 (2005) 349-360 (In
Japanese).

M. S. Lobo, L. Vandenbeghe, S. Boyd and H. Lebret, Second-order cone programming,
Linear Algebra Appl. 284 (1998) 193-228.

R.D. C. Monteiro and T. Tsuchiya, Polynomial convergence of primal-dual algorithms
for the second-order cone program based on the MZ-Family of directions, Math. Pro-
gram. 88 (2000) 61-83.

M. Muramatsu, On a commutative class of search directions for linear programming
over symmetric cones, J. Optim. Theory Appl. 112 (2002) 595-625.

Y.E. Nesterov and M.J. Todd, Primal-dual interior-point methods for self-scaled cones,
SIAM J. Optim. 8 (1998) 324-364.

M. Muramatsu, A pivoting procedure for a class of second-order cone programming,
Optim. Methods Softw. 21 (2006) 295-314.

G. Xue and Y. Ye, Efficient algorithms for minimizing a sum of Euclidean norms with
applications SIAM J. Optim. 7 (1997) 1017-1036.

Manuscript received 6 January 2006
revised 12 April 2006
accepted for publication 19 July 2006



MASAKAZU MURAMATSU
The University of Electro-Communications, 1-5-1 Chofugaoka, Chofu-shi, Tokyo, 182-8585, Japan
E-mail address: muramatu@cs.uec.ac.jp

Copyright (©2007 Yokohama Publishers



