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Abstract

In mathematical programming, an important too} is the use of active set strategies to update
the current solution of a linear system after a rank one change in the constraint matrix. We
show how to update the general solution of a linear system obtained by use of the scaled
ABS method when the matrix coefficient is subjected to a rank one change.

1. Introduction

The ABS methods, introduced by Abaffy, Broyden and Spedicato [1], are a general
class of algorithms for solving linear and nonlinear algebraic systems and have been
extensively applied to several types of linear systems. The basic algorithm works on
a system having the form

Ax=b (AeR™,xeR"beR"). (L.1)

The scaled ABS method is one of a class of methods (for solving a linear system of
equations) that are generalisations of the basic ABS algorithm, with an extra parameter
vector available at each iteration. It can be seen that the scaled ABS method is a
realisation of a very general class of algorithms ([2, 8]).

On the other hand, in a number of problems, after solving a linear system and
computing solutions of it, we need to find the solutions of a new system where the
coefficient matrix is modified. (Examples of modifications are changing, deleting or
adding rows or columns to the matrix.)

In this paper, we show how to update the general solution of a linear system after a
rank one change in the coefficient matrix of the system. We also show how to compute
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the general solution of a rank one perturbed system
A+uwhHx=b (AeR",xec R beR", m<n), (1.2)

where u € R™, v € R", if the general solution of (1.1), obtained by the application of
a scaled ABS algorithm, exists.

On the other hand, with an appropriate choice of parameters, almost all important
algorithms for solving linear systems can belong to the scaled ABS method. (For
example (see [2]), the QR method, LU, Huang, Hestenes-Stiefel and Lanczos methods
(6, 7], a number of conjugate gradient-type algorithms and also the Voyevodin class
of methods {9]). The new methods can be used for computing a solution of a system
after a rank one perturbation of the coefficient matrix.

Special instances of system (1.2) may appear in the following forms:

e changing the ith column or the ith row of the coefficient matrix to the zero
vector (by choosing (u = —a;, v = ¢;) or (u = ¢;, vT = —a;) respectively);

e changing the ith column or the ith row of the coefficient matrix (by choosing
v = e; Or u = ¢; respectively),
where ¢; is the ith unit vector with appropriate dimension and a;, a; are the ith column
and the ith row of matrix A respectively.

We know that solving the above system is often necessary and very important in
mathematical programming problems, such as methods using the active set strategy,
the simplex method or the dual simplex.

In Section 2, we briefly describe the ABS method and the scaled ABS algorithms
to solve linear systems. In Section 3, we show how to update the solution after a
rank one change and present the resulting algorithm. In Section 4, we demonstrate
an application of the new algorithm for linear programming and an application of the
new algorithm for a family of the secant methods for nonlinear programming.

2. The scaled ABS algorithm for solving a linear system

The scaled ABS algorithm for solving a linear system of equations is a generali-
sation of the basic ABS algorithm (see [2, 8]). A basic ABS algorithm starts with an
initial vector x; € R" (arbitrary) and a nonsingular matrix H, € R"*" (Spedicato’s
parameter). Given that x; is a solution of the first i — 1 equations, the ABS algorithm
computes the solution of the given equations by performing the following steps (see
(2] or [3]):

(1) Determine z; (Broyden’s parameter) such that z7 H,a, # 0 and set p, = Hz,.
(2) Update the solution by x;,, = x; + o;p;, where the step size a; is given by

a; = (b — a,-TXi)/a,-TPi-
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(3) Update the Abaffian matrix H; by

H,-a,-w,TH,-

Hip = H, — —22i 71
w,-TH,-a,-

where w; € R" (Abaffy’s parameter) is arbitrary provided that w] H;a; # 0.

NOTE. It can be shown that

(1) s; = H;a; = 0if and only if q; is linearly dependent on the vectors a;, .. ., a;_,
(see [2]). Indeed if s, =0and t;, = b; — a,.T x; = 0 then the ith equation is redundant;
if 5; = 0 and ; # O then the system of equations is incompatible and hence lacks a
solution.

(2) If the system is compatible, the ABS algorithm computes a solution x,,; of
system (1.1) and a matrix H,,,, so that NulI(H"f +1) = Null(A). Hence the general
solution of the system has the form x = x,,,; + H,Iﬂs, s € R".

The scaled ABS family of algorithms is the essential generalisation of the ABS
algorithms obtained by introducing a new parameter, called the scaling vector, at
each iteration. The scaled ABS class of algorithms is formally and computationally
different, but equivalent, in the sense of generating the same set of iterates x;, to some
general procedures for a linear system and shows that a fundamental characterisation
of the scaled ABS algorithm is that it contains all possible algorithms of a very general
iteration that find the solution, from an arbitrary starting point, in a number of steps
no greater than the number of equations.

Now to introduce the scaled ABS class, let us consider, instead of the original
system (1.1), the following scaled system:

KTAx = Kb, [¢3))

where K = (ky, ..., k,) € R™™ is an arbitrary nonsingular m x m matrix. Then the
above system is equivalent to system (1.1), any solution of one being a solution of the
other. Note that, by letting k; € R™ be the ith column of K, we can write system (2.1)
componentwise in the form

kKTAx =klb, i=1,...,m,
or, also by introducing the unscaled residual vector r = r(x) € R™,

r(x)=Ax-—b
in the form

k,.Tr(x)=0, i=1,...,m.
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So if we apply the basic ABS algorithm to the scaled system, it is immediately seen
that the relevant recursions are obtained by simply replacing a; and b; respectively by
ATk; and b7k;. So we get a solution of the original system (1.1).

Notice moreover that the full matrix K does not appear explicitly, since at the ith
step only its ith column is used. Therefore K need not be defined initially, it being
sufficient to define k; at the ith step as an arbitrary vector linearly independent from
ki, ..., ki_y. The vectors k; are called scaling vectors.

Note that if x; is a solution for system (2.1) and p is a vector in the null space of
KTA, then X = x; + ap, for any scalar ¢, will also be a solution to (2.1). Thus if H
is a matrix, the columns of which span the null space of KTA, then x = x; + aHz,
for arbitrary scalar @ and vector z, solves the system (2.1).

Let K' = (ki, ..., k;) and assume that y;, the current approximation in iteration i
is a solution for the first i — 1 equations in (2.1), that is,

KAy, = K'"b. (2.2)

We choose the matrix H; € R™" so that the columns of H; span the null space of
KiTA, that is, equivalent with H;ATk; =0,1 <j <i — 1, then we let

Yis1 = Yi— aiH,'TZiy 2.3)

where z; € R",a; € R.
It is clear that y;, satisfies K" Ay;;; = K" b. We determine the scalar ; € R so
that y;, satisfies the ith equation as well, that is,

K+ Ay = Kb, (2.4)
Defining r; = Ay; — b and considering (2.3), (2.4) is equivalent to
kri=ak[Api, j <i, @3

where p; = H[z is the search direction defined at the ith iteration. In (2.4), forj = i
we have

kTr; = kT Ap;. (2.6)

(Note that if kT Ap; # Othena; = k[ r;/kTAp;.)
Forj < i — 1, using the induction hypothesis (2.2), (2.5) becomes

akfAp;=0, j<i-1,
or
(HiATkj)T(aiZi) =0, j<i-L
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So the following property is needed:
HA™k; =0, j<i-1. Q7

Assume H; to have this property. Let H;,, be defined as H,,, = H; + gif iT, where
fi, g € R™ are defined so that they also satisfy (2.7). We must then have

(Hi+gf AT =1, j<i—1

To achieve the above, it will suffice to define g; = —H;ATk; and f; = H,.Tw,-, where
w; € R" satisfies

wlHATk; = 1. (2.8)
Therefore we obtain
Hi = H;— HATkw! H,. (2.9)

The relations (2.3), (2.6), (2.8) and (2.9) define the scaled ABS algorithm. Below, we
give an outline of this algorithm for solving a linear system.

THE SCALED ABS ALGORITHM.

(1) Given x; € R", k; arbitrary nonzero vectors, and H; € R"*" an arbitrary
nonsingular matrix, set i = 1.

(2) Compute the vector s; = H;ATk;. If s5; # 0 goto (3). If s, = 0, compute
t, =rTk. If; = 0, set x;yy = x;, H;,y = H; and go to (6), the ith equation is
redundant, otherwise stop, the system has no solution.

(3) Determine z; € R" such that zT H ATk, # O and set p, = Hz,.

(4) Update the estimate of the solution by x,;; = x; — a;p;, where

_ riTk,-
o; = pl.TA Tk,- .
(5) Update the Abaffian matrix H; by
Hi. = H, = HA kw! H,, (2.10)

where w; € R" is arbitrary and satisfies w] H;ATk; = 1.
(6) Ifr; = 0, stop, x,4; solves the system. Otherwise give a vector k;;, € R” linearly
independent from &y, ..., k;. Increment i by one and go to (2).

We now list some properties of the scaled ABS algorithm (see [2, 8]).

e Let H; € R" " be an arbitrary nonsingular matrix, a, ..., a, be linearly
independent vectors in R” (m < n) and H; be a sequence of matrices generated by the
update formula (2.10) in the scaled ABS algorithm. Then
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(a) Fori <j < m, the vectors H;A Tk,- are nonzero and linearly independent.
(b) Fori=1,...,m,the vectors ATk, ..., ATk; are nonzero and linearly indepen-
dent, and form a basis for Null(H;, ).

e The residual vector in x,,, is orthogonal to the first { columns of K, that is,

K"Trm = 0 where K' = (ki, ..., k;) and any vector y such that the residual r(y) is
orthogonal to the first i columns of K has the form
y=xis1+ HLs (s€R". (2.11)

Moreover any such vector y can be obtained at the ith step of the scaled ABS as x4,
by suitable choice of z;.

So in particular, x;,, solves the first i equations of system (1.1) and every solution
of the first i equations of (1.1) can be written in the form (2.11). In particular, the
general solution of (1.1) is given by X = xn41 + HI, 5,5 € R".

e If rank(A) = ¢ < m and the system has a solution then the scaled ABS
algorithm computes a solution in ¢ steps (in exact arithmetic). In addition, all solutions
of (1.2) have the formx = x4, + HqTHs, s € R", where H,,, is the Abaffian obtained
by an application of the scaled ABS algorithm to the independent rows of matrix A.

3. Solving rank one perturbed linear systems

We now consider the following perturbed system:
(A+uvx=b, xe€R"

- This system can be transformed into the following form:
A n
[In u] [vr]x =b, xeR" 3.1

where I,, € R™"™ is the identity matrix. Assume that the system is a determined or
an undetermined system (m < n). The system (3.1) is equivalent to the following
systems of m + n + 1 equations:

[I» u)ly=b yeR™, (3.2a)
[:‘T]x =y, x¢€R" (3.2b)
The general solution of (3.2a) is characterised by the following theorem.

THEOREM 3.1. The general solution of (3.2a) has the form

y = [g] + [-lu] t, teR. (3.3)
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PROOF. First observe that (3.3) satisfies
[Im u]y:[lm u][b_tut]:b—ut'*‘u’:b
Conversely, let y be a solution of the system (3.2a) and let
yz[};], teR, yeR"
Then we have y = b — ut so
_|b—ut| _[b + —u ;
Y=L ¢ [T o 1"
Now, by substituting (3.3) into (3.2b) we obtain
A Y= b — ut
UL R t

Ax = b — ut, (3.42)
vix =1. (3.4b)

or

Using the search directions of the original system (1.1) (obtained by the application
of a scaled ABS algorithm), the solution of the system (3.4a) can be written as

Xmy1 (1) = x1(8) + Zai(t)pi,

i=1
where the step size «; is a linear function of z, that is,

kfri(t) T b—ut— Ax;(t)
kTAp; klAp;

a; (1) =

and
i-1

xi() = x,(8) + Z o (1)p;.

j=1

So, if we let x; be a linear function of r (r € R), that is, x;(¢) = x? + x/t,
x),x? € R, then it is obvious that a;(¢) and x,(¢) are linear functions of ¢, that is, for
everyi=1,...,m,o;(t) = a? + ]t and x;(t) = x? + x}t. Accordingly, we have

Xmp () =x1(0) + Y _eai(Dpi=xI+x{t+ Y (@ +aln)p,

i=1 i=1

m m
= (xlz + Zafpi) + (x,l + Za}pi) .
i=1 i=1
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Thus x,,;1(t) = r, + ryt, where

i kI (u+ Ax})
i=1 ki Ap, Pi
3.5)

k(b Ax2)
rz_x,+Zap,—xl+Z kTAp Di.

n =x|'+Za,-'p.-=x1'—

Therefore the general solution of (3.4a) has the following form:

-

E=Xmu@®+HI z, z€R"t€R,
= =rn+nt+H z, zeRteR.

We thus have the following result.

THEOREM 3.2. The general solution of the system Ax = b — ut is given by
f=n+nt+H' mi1Zn (2 €R", teR), 3.6)
where ry, r, are given by (3.5).

Now, by substituting (3.6) into (3.4b) we can obtain the general solution of the
perturbed system (1.2). After substituting we obtain

VHI z+ v nt+v =1t 3.7

We consider the following two cases. )
Case 1. H,, v = O implying that v7 is a linear combination of the rows of the
matrix A.

In this case, (3.7) is written as

(1 — vTrl)t = 'UTrz. (38)

There are three possibilities for (3.8) as we outline below.

(a) (v"r; # 1). In this situation, the general solution of (1.2) is given by

UTI'Z
X=n+|———|n+H" 2z, zeR"
2 (l—vTr,)l m+l

(b) (wTr, =1and vTr, = 0). Then (3.7) becomes v7r, = (1 — vTr)t = 0. Since
vTr, = 0, then (3.7) is satisfied for any arbitrary value of ¢. Therefore in this case the
general solution is given by

f=n+nt+Hlz, zeR",teR

or

£=(H,:+,r|)()+rz H'g+r, geR™.
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(¢) (wTry =1and v"r, # 0). Then the system (1.2) has no solution.

Case 2. H,,. v #0.
In this case, we use the basic ABS method and its properties (respectively with the
choice k,,4) = e,y in the scaled ABS method). Set

— T T
pm-H - Hm+lzm+l’ where Zm+le+Iv # 0’
T
! =V Xy (1)
Xm+2(t) = Xmi1 (1) + Umy1 Pt where apyy = ——F—,
V' Pm+1
— T T
Hm+2 - Hm+| + Hm+lvwm+le+l’ where wm+le+Iv # 0

so the general solution of the total system (1.2) is

X =x,,0)+ Hr:+2q
@' —Dt+v"n

=nt+rn-— ’Tp Pm+r + H,:+2q
m+1

( v L 9 € R"
=|lrn— m m+27 m ' .
2 T Dm+1 +2N Y Dot Pmeift q

Now, considering the above results, we propose the following algorithm for solving
the perturbed system (1.2).

ALGORITHM 1.

(1) Let H,,, be the Abaffian matrix and p,, ..., p, be the search vectors obtained
by applying the scaled ABS algorithm for (1.1). Letx, = x¢+x? be a linear function
of ¢t (t € R).

(2) Fori:=1until mdo

kI'(u+ Ax)) kT(b— Ax?)
xi]+1 = ‘xl'I - k,TAPl Pi» x,'2+| = -xiz + —k‘TAp’ Di.
(3) Computes = H,,v.
(4) If (s # 0) then compute p = H, z,..,, where z] ., H, ., v # 0 and then
R vTr, g HT it 1—v"n T
X = — = Dm+l,» = r T  ¥Fm *
2 VI Pmp Pt m+271 VP myt Pm+1

Else {s = 0}.
If (vTr, # 1) then compute

- UTrz ~
X=\T——F—]ntn, H = Hpy,.
1—-vTn

https://doi.org/10.1017/51446181100013808 Published online by Cambridge University Press


https://doi.org/10.1017/S1446181100013808

234 Keyvan Amini [10]

If (v'r, = 1 and v"r, # 0) then system (1.2) has no solution and stop.
If (v"r, = 1 and v7r, = 0) then set

A 7 o Hm+l
x=r, H= ( rlT )
(5) Stop.

(If the perturbed system has a solution, then the general solution of system (1.2) is
givenbyx =X+ H'g,(g € R"™' OR g € R")))

REMARK 1. It can be seen that the algorithm, after substituting b for b, without
changing the other steps, can solve the system (A + uv’)x = b, x € R", using the
solution of system (1.1) (where b € R™ is an arbitrary vector).

REMARK 2. In the case when the coefficient matrix A and vector b are integer and
we need to find the integer solution of a system, a similar problem was solved by
Amini and Mahdavi-Amiri [3].

4. Applications of the algorithm

4.1. Application of the algorithm to linear programming Consider the following
linear programming problem:

Ax = b,

min ¢'x st
x>0,

where x € R*,A € R™", n > m.

At any iteration of the simplex algorithm (or dual-simplex), assume that B and N
are the basic and nonbasic matrices respectively and cg, ¢y are the vectors of elements
corresponding to B, N. We know that in simplex or dual-simplex methods, at any
stage we need the information below ([4]):

x=B"'b, ¢=cf-ciB7'N.

So we need solutions of the systems Bx = b and BTy = cz. So, in any iteration, in
the time at which a new variable is added to the basic elements (x;) and one variable
exits the basic elements (x;), the basic matrix B is revised by a one rank change
B = B + vel, where v = a; — a;.

So we need to find solutions of the following systems:

(B+ve)x=b and (B" +ev')y = cs.

The algorithm in Section 3 can be used to solve these systems.
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4.2. Application of the algorithm to nonlinear programming An important
class of known optimisation methods is the quasi-Newton methods, and one of the
important and effective subclasses of this family is the secant method. This type of
method is like Newton’s method with line search, except that G, is replaced by a
symmetric positive definite matrix By, which is corrected or updated from iteration to
iteration. Thus the kth iteration has the following basic structure:

(a) Set s; to be one solution of system B;s, = —g;.
(b) Line search along s, giving x;.1 = X, + o Sk.
(c) Update B, giving By,;.
The initial matrix can be any positive definite matrix ([5]).
Generally, the matrix B, can be computed from B, by a rank one update or a rank
two update.
The most important rank one update is given by

(y — BiS)(y — Bi8)”

B == B ’
K+l kTt 7 — Bud)T3

where § = x,41 — x; and y = g — g Here g, is the gradient vector in x;.
Now for computing s, B, at any stage, we can use Algorithm 1 for generating the
solutions of system Bys; = — g, using the solutions of the previous system.

NOTE. Itis necessary that we use the scaled ABS method in the first step for solving
the first system.

REMARK 3. If By, is computed from B, by a two rank update (for example a DFP
or BFGS update [5]), we can use Algorithm 1 twice in any step.
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