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A IPM Definitions and Proofs

A.1 Definitions

Given a positive definite n X n matrix A, we define the norm ||| , by

ol = VaT Az,

Given a twice differentiable function f with domain D, which has positive definite Hessian H (z)
at some x € Dy, we define

lyll, = ||y||H(:n) J
and when M is a matrix, let || M ||, denote the corresponding induced matrix norm.

We let B, (y,r) denote the open ball centered at y of radius 7 in the [|-||, norm.

Again, suppose f is a twice differentiable convex function with Hessian H, defined on a domain
Dy. If for all z € Dy we have

Bac(za 1) - va
and for all y € B,(x,1) and all v # 0 we have
V] 1
L—|ly—all, < —* < ,
loll, = 1=1ly —=l,

then we say the function is self-concordant. We denote the set of self-concordant functions by SC.
A key theorem about self-concordant functions is the following (Theorem 2.2.1 of Renegar [35]).

Theorem A.1. Suppose [ is a twice differentiable function with Hessian H, defined on a domain
Dy, and for all x € Dy we have
Bz ((E, ]-) - Df7

Then f € SC iff
1

H(x)" H(y)||, [H@) " HY)], < 77—
H HL H HL 1=y —z,)?
Also f € SC iff

1

|- Bt e Ve R

I—H(x) "H(y)|

xT )

*Code from this work is available at ht tps://github.com/sachdevasushant/Isotonic
"Part of this work was done when this author was a graduate student at Yale University.



If f € SC also satisfies sup,¢ p , |92 () ||925 < o0, we say that f is a self-concordant barrier function.

Given any 0(f) > sup,¢p, [|9z(2)| i we say 0(f) is a complexity parameter for f. We denote the
set of self-concordant barrier functions by SCB.

We need the following notion of symmetry. We state a definition that is equivalent to the definition
used by Renegar (Section 2.3.4 of [35])).

Definition A.2. Given a convex set S and a point x € S, the symmetry of x w.r.t. S is defined as
sym(z,S) = inf inf{t> OZ.T-}-@ € S}.

z€0S

A.2 A Barrier Function for Dy

Hertog et al. [34] proved the existence of self-concordant barrier functions for a class of domains
including ones capable of expressing program (3). The exact statement we wish to employ can be
found in lecture notes by Nemirovski [36].

Theorem A.3. For every pair of variables (z,t) € R?, and for every constant p > 1, a self-
concordant barrier function f € SCB exists for the domain

{(x,t) € R?: |z|? < t}.
This barrier function is given by
f(t,x) = —log(t*/? — x?) — 2logt,
and has complexity parameter 0(f) < 4.

We are now ready to introduce a number of barrier functions:

F(z,t) = <Z —log (t(v)Q/p — (z(v) — y(v))2> — 210gt(v)> + Z —log(z(b) — z(a))
veV (a,b)eE

fr(x,t) = —log(K — (wP,t)).

Fr(z,t) = F(x,t) + fx(z,t). 0

Proof of Corollary To prove the corollary, we need the standard fact that — log z is a self-
concordant barrier for the domain z > 0 with complexity parameter 1, as shown in Renegar’s section
2.3.1 [35)]. We also need standard results on composition of barrier functions (adding barriers and
composition with an affine function), as given by Renegar’s Theorems 2.2.6, 2.2.7, 2.3.1, and 2.3.2
[35]. Given these and Theorem[A.3] the corollary follows immediately. O

A.3 Fast Solver for Approximate Hessian Inverse

Table 1: Algorithm HESSIANSOLVE ((G, y), (z,t), i, a): Given a p-ISO instance (G,y), a
feasible point (z,t) of program, a vector a, outputs vector b.

LU 1.

1
! (K= (T.0)
2. 7+ 1/50
3. M < BLOCKSOLVE ((G,y), (z,t), 1, T)
4. return RANKONEMORE (M, u, a)

Table 2: Algorithm BLOCKSOLVE ((G, y), (x,t), u, )

Letr «+ BT (z @ y).

For each v € V, identify ¢(9,v) = t(v).

Compute R, T and C as given by equations (8], (7), and (@©).
S+ QT'B(R—-CcT CcT)BTQ.

Mg < SDDSOLVE(S, 1, 7).

Nk wn -




1 0
-QTCBT' I|-
7. Return a procedure that given vector a returns vector

6. Z +

T-1 0

T
b7 [O Mg

| za

Table 3: Algorithm RANKONEMORE(M, u, a): Given a linear operator M, a vector u, and a
vector a, outputs vector b.

1. w= Mu.
2. z=Ma.
3. Return
b wla
=z— —w.
1+ uTw

We introduce an extended graph G = (VU ‘A/, EU E), which includes our original vertex set V,
and a second vertex set N

V={o:veV}.
We define an additional set of edges

E={(t,v):veV}

]REUE

Given vectors t € R and r € , we define a function

h(rt) = | Y —log(t(e)®/? — r(e)?) — 2logt(e) | + (Z—log<r<e>>>.

ecE ecE

We associate with G a matrix B known as the signed edge-vertex incidence matrix. B has rows
indexed by the set V U V, and columns indexed by the set £ U E. It is given by

1 ife:(a,b)GEUE\forsomebeVU‘A/
B(a,e) = —1 ife=(a,b) € EUE forsomebe VUV
0  otherwise.

Now, we define a vector x D y € IRVUbe

z(u) forueV
y(v) whered =uandu €V

($@w00={

Note that ’A’ = |V'|. Abusing notation, we identify the vector ¢ € R with the vector t € RY by
equating ¢(0,v) = t(v). We then get

F(z,t) = h(BT (z @ y),1).

We compute the Hessian Hy, of h(r, t) in variables r and ¢. The Hessian can be expressed as a block
matrix .
T C
H =
h |:C R :| )

where T’ contains derivatives in two coordinates of ¢, while R contains derivatives in two coordinates
in 7, and C' has the cross-terms. 7T and R are square diagonal matrices, and C' is not generally
square, but has non-zero entries on the principal diagonal. In fact, the only thing we will need about
the explicit forms of these matrices is that they are efficiently computable. For completeness, we
state them:

%t(e)71+2/;ﬂ

COT N\ e (e ) = 2 te) 2 2 where e € E
T( 5 )_ (t(@)Q/p —7“(@)2> <p 1> <p> t(€)2/p —T(B)Q + t(€)27 h cE (2




and

2

2r(e) 2 2l

R(e,e) = (t(e)Q/f’—r(e)Q) e fore€l 3)
1/r(e)? fore € E,

while
4 t(e)Pr(e)

p (t(e)*/? —r(e)?)

Cle,e) = — 3 where e € E. 4)
Finally, let () denote the ‘V U ‘7’ x |V| projection matrix which maps x to (z & 0). It is a matrix
with non-zeroes only on the principal diagonal:

Qo) = {

To prove Theorem[3.7, we will need three results: The first is a theorem on fast SDD solvers proven
by Koutis et al. [30].

Theorem A.4. Given an n x n SDD matrix X with m non-zero entries, an error probability ,
and an error parameter T, with probability > 1 — p the procedure SDDSOLVE(X, i, ) returns an
(implicitly represented) symmetric linear operator M satisfying

I-7)X'=xM=2(1+7)X""

1 forveV
0 otherwise.

SDDSOLVE(X, u, 7) runs in time O(mlognlog(1/p)log(1/7)), and M can be applied to a vector
in time O(mlognlog(1/u)log(1/7)) as well.

Lemma A.5. Suppose X is a positive definite matrix, and T € [0,1/5) is an error parameter, and
we are given a symmetric linear operator M satisfying

A1-NXt=<M=<(1+7)X1,

and suppose we are given a vector v € R". Then RANKONEMORE (M, u,a) acts as a linear
operator on a and returns a vector b = Za for a symmetric matrix Z satisfying

(1-57)(X +uu™)™ 2 Z < (1 +57)(X +uu®)™".
If M can be applied in time Ty, then RANKONEMORE runs in time O(Ty; + n).

Lemma A.6. For any instance of program ) given by some (G,y), at any point z € Dk,
given an error probability u, and an error parameter T, with probability > 1 — p the procedure
BLOCKSOLVE(X, u, ) returns an (implicitly represented) symmetric linear operator M satisfying

(1—7)Hp(z) ' <M < (1+7)Hp(2)" .

BLOCKSOLVE(X, i, 7) runs in time O(mlognlog(1/p)log(1/7)), and M can be applied to a
vector in time
O(mlognlog(1/u)log(1/7)) as well.

We prove Lemmas and[A.5]at the end of this section.

Proof of Theorem[3.7; By LemmalA.6| BLOCKSOLVE ((G, y), (z,1), i, 1/50) returns an implic-
itly represented linear operator M satisfying

(1 - 510) Hp((z,t))" ' = M < (1 + 510) Hp((z,t))~h

This M satisfies the requirements of M in Lemmal[A.5|with X = Hp((z,t)) and 7 = 1/50. With
u = (K_lwl, where Hp(x,t) + uu? = Hp, (x,t), we get that RANKONEMORE (M, u, a)
returns a vector Za, for a symmetric matrix Z satisfying

9 11
—Hp, (2,t)"' <72 < I—OHFK (z, 1)L

10
The total running time is O(m lognlog(1/u)), as the running time of BLOCKSOLVE dominates.
The algorithms fails only if BLOCKSOLVE fails, which happens with probability < p. O



Proof of Lemma Note T is a diagonal matrix, so that its inverse can be computed in linear
time.

Using standard facts about the Hessian under function composition, we can express the Hessian of

F as
gL O[T c"l[L o ]_[ T CTBTQ
F=1o QT™B||Cc R||0 BTQ| |QTBC QTBRBTQ.

A block-wise LDU decomposition of Hp gives

oo — I o] [T o] [r T'CcTBTQ
E=AQTBCT-! 1|0 S||0 I :

Where the matrix
S=Q"BRBTQ - Q"BCT'CTBTQ =Q"B(R—-CT'C")BTQ

is the Schur-complement of T in H 7 Now, R — CT~!CT is the Schur-complement of 7" in H.
A standard result about Schur complements states that H is positive definite if and only if both T’
and R — CT~*C7 are positive definite. We know that H is positive definite, and consequently
R—CT1C7 is too. But R — CT~*C7T is a diagonal matrix, and so every entry must be strictly
positive. This implies that B(R — CT~'CT)B? is a Laplacian matrix. ~The matrix has O(m)
non-zero entries. Since S = QT B(R — CT~*CT)BT(Q is a principal minor of a Laplacian matrix,
it is positive definite and SDD. Because S is PD and SDD, by Theorem[A.4] using SDDSOLVE we
can compute an (implicitly represented) approximate inverse matrix Mg that satisfies

(1-7)S" ' < Mg =< (1+7)S7%. 5)
in time 5(m log nlog i log %) This call may fail with a probability < p. The matrix Mg can be
applied in time 5(m log nlog % log %)

A block-wise inversion of the Hessian gives

. [1 -7 eTBTOl [T 0 I 0
Hp' = {0 I } { 0 5—1] [QTCBTl l} ©)
‘We define
1 —7-cTBTQ] [T 0 I 0
M = [0 i ] [ 0 Ms] [—QTCBTl I}’ )

By equations (T0) and (TI), and the fact that for all matrices W, X < Y implies WXW7T <
WYWT, it follows that
(1-7)Hg' <M < (1+7)Hp".

We observe that the output of BLOCKSOLVE ((G,v), (z,t), 4, 7) is a procedure which applies
M. We require a constant number of linear time matrix operations (inversion of a diagonal ma-
trix, multiplication of a vector with matrix), and one call to SDDSOLVE, which runs in time
5(m log n log % log %) This call dominates the running time of BLOCKSOLVE. The call to SDD-
SOLVE may fail with a probability < p, and in that case BLOCKSOLVE also fails. (|

Proof of Lemma From our assumptions about M and the computation in RANKONEMORE,
it follows that

b= Za.

for some
Muu™ M

1+ ul Mul’

N
|

where 7 = ¢ < 1/5and
1-7X'=<M<(1+71X"



Thus, RANKONEMORE acts as a linear operator on a, and it is symmetric. Suppose Y = X + uu?,
then by the Sherman-Morrison formula,
v-1_ x-1_ Xty X1

1+uT X1y’

We can restate the spectral inequalities for M as M = X! + E, for some symmetric matrix E
with
X '<E=<7rXx"L

‘We want to show that
1-0)Y ' =<Z=<(1+6)Y 1,

where § = 57.

First observe that for any vector v,

Ty —1,,Ty—1 Ty —1 Tx =10\ (0T X =10\ — (0T X —107)2
vTYflv:vTXflv—vX wut Xt vt Xt (v' X o) (u' X ) — (u* X~ 1)

T+ulX Ty 1—i-uTX—1uJr 1+ uT X"ty
where in the latter expression, both terms are non-negative. Similarly

oT 70— oT Mo — v Muu® Mo _ vl Mv n (v M) (uT Mu) — (uTMv)Q’
1+ uTMu 14+ uTMu 1+ uTMu
and again in the final expression, both terms are non-negative. We state two claims that help prove
the main lemma.

Claim A.7.

1 1 < T 1
1+uTMu 14+uTX 1w~ 1—7 14+uTX 1y

Claim A.8.
|(vTX71v)(uTX71u) — (v X )? — ((v" Mo)(u" Mu) — (vTMu)Q)’
<2(r 472 ((UTXflv)(uTXflu) - (UTXflu)Q) .

We also make frequent use of the fact that 1+u” Mu > 1+(1—7)u” X ~tu > (1—7)(1+u? X~ 1u).
Thus

v My — 0T X1y 1 1
1+uTMu 1+uMu 1+u7X 1y
(T Mv)(u” Mu) — (u" Mv)? — (0T X 10)(u? X 1) — (uf X~ 10)?
1+uTMu

o' Zy — UTYflv} <

+oTX 1y ‘

_|_

1 1
1+uTMu 1+uTA 1y
o 2T v X1y n 37 4 272 . (T X ) (u? X)) — (uf X~ 1v)?
“1l-7 14+uTX 1y 1—7 1+uTX 1y
< 37+ 272

1—7
<57 -0y o,

+ ("X ) (" X ) = (" X )?)

oTY 1o,

Proof of Claim[A.7:

1 1
1+uTMu 1+uTX 1u|

u? Eu
(1 4+ uTMu)(1+uTX~1u)



< 1 ) TuT X1y

1+ uTMu 1+uTX 1y
T 1

“1—7 1+ulX

Proof of Claim[A8: Let
v = ad where 0X 10 =1,
u = B4 where 0. X 10 = 1.
Also let & = o + Mw where wX 19 = 0. Now
l=aX"ta=~*+(1—-~¥HwX 'w,
so WX 1 = 1. Thus
T X ) (W X7 u) — (0T X 71w)? = a?B%(1 — ). (8)
And
(0T Mv)(u” Mu) — (vT Mu)? = o*3? [ﬁTM@(’yﬁ + /1 =20 M (0 + /1 = 2)b)
(Mot Mﬁ))ﬂ
= a?32(1 —+?) [(0T Mo) (0T M) — (57 Mb)?]
=a?B2(1—~%) [(1+ 9T ED)(1 + T Bw) — (07 Ew)?] .
Thus
’(UTX_lv)(uTX_lu) — (T X tu)? - ((UTMU)(uTMu) - (vTMu)2)|
=a?2(1 -7 1 — (L + 9T Bo)(1 + 0T Ew) — (07 Ew)?)|
= 2821 — %) [T Bo + @7 Ed + (0T Ed) (0T Eo) — (07 Ed)?|
< a?B2(1 —AH2(r +72).

To establish the final inequality, we used that ||X 12px1/2 || < 7, and hence

o' Ew| < T[0T X Mo <7

Combined with Equation (T3), this proves the claim. O

A.4 Starting Point

Table 4: Algorithm GOODSTART: Given an instance (G, y), outputs feasible starting point
(xo, to).

1. Use a linear time DFS to compute a topological sort on G to order vertices in a se-
quence (v1,...,vy), s.t. for every edge (v;,v;), ¢ < j.

2. fori+1,...,n:
xo(vy) < i/n.

3.fori<1,...,n:
to(vi) « |zo(vi) — y(vy)[” + L.

We prove the following claim, which in turn will help us prove Lemmas [3.4]and [3.3]
Claim A.9. Let (x¢,to) be the point returned by GOODSTART. For every vertex v,

0 <ao(v) <1.

Proof. Follows immediately from the GOODSTART algorithm. O




Proof of Lemma [3.4;  First we consider another program minimizing a linear objective over a
convex domain.
mitn (w?, t)
" , ©)
s.t. (z,t) € DenN(Zg x RY)

Let OPTy;, denote the optimal value of program (14). The value OPTy;, is attained only when
t(v) = |z(v) — y(v)|” for every vertex v, and when this holds, the program is exactly identical
to program (3)). Hence OPTy;, = OPT,,1s0.

Now observe that the point (zg,t) computed GOODSTART is feasible for program (14). This is
true because the topological sort ensures that for every edges (a, b), the indices i,, and i; assigned to
vertices a and b satisfy i, < i and hence z(b) — z(a) = L (i, — ;) > 0. Meanwhile, the assign-
ment to(v;) = |zo(v;) — y(v;)|” + 1 ensures that constraints on ¢ are not violated. By Claim
(wP to) < 2nwhyx < K = 3nwha. Hence (zo,t) is also feasible for program (3). Thus, the
domain Dy is non-empty, as (zo, to) is contained in it. Let (z*, ¢*) be a feasible, optimal point for
program (14), then clearly (w?,t*) < (w?,to) < K, so this point is feasible for program (3)), and
thus OPTy,q < OPTy;, = OPT)150. And, as program (]E) is a relaxation of program @ it follows
that OPTy,g > OPTy;, = OPTp_lso. Thus OPTyng = OPTp_lso.

Finally, Dy is bounded, because for each vertex v, 0 < t(v) < K, and y(v) — K'/P < 2(v) <
y(v) + K7, O

Proof of Lemma3.5t Recall that

e (z—4q)
sym(z,Dg) = inf inf<s>0:z2 €Dk ;.
Yy ( ) K) 1€0Dx { + s K
Hence for any norm ||-||

infgeop, llg — pl|

Sup,.eap, |17 = pll

We use a norm given by ||(z,t)|| = ||z| ., + ||t]l.- By giving upper and lower bounds on the

distance from (z, to) to the boundary of Dk in this norm, we can lower bound the symmetry of
this point.

sym(p, D) >

ma x — xo9,t— 1 = ma T —x t— ¢
o e = a0t —to)l = | max o= woll + 1~ ol

<2-K'Y? 4+ K < 6nuw?,,.

because for each vertex v, we have 0 < t(v) < K, and y(v) — K'/? < z(v) < y(v) + K'/P.

For every point (z,t) on the boundary of Dy, we lower bound the minimum distance to
|[(x — zg,t — to)|| by considering several conditions:

1. The value constraint (1,¢) < K is active, i.e. (1,t) = K.
2. z(a) = x(b) for some edge (a,b) € E.
3. |z(a) — y(a)|” = t(a) for some v € V.

At least one of the above conditions must hold for (z, t) to be on the boundary of D . We will show
that each condition individually is sufficient to lower bound the distance to (zq, to).

Condition[I} (1,t) = K. Then

1
(el = litolly) = — (K —2n) 2wy

ax-*

S|

1
Iz = z0,t =to)|| 2 [It = tollo = It —toll, 2

Condition2} x(a) = x(b) = ~ for some edge (a,b) € E. Then

(& = zo,t = to)[| = [z — woll



> 5 (12(b) — 20(b)] + [o(e) — 0(a))
= 5 (b = 2ol + Iy ~ (@)
> 2 (jzol®) ~ zo(@)) = 5

Condition ' |z(a) — y(a)| = t(a)'/P for some a € V. We consider two cases. First case is when
It —toll., = 1/2. This immediately implies ||(z — zo,t — to)| > 1/2.

In the second case is when ||t — ¢o|, < 1/2. We write z(a) = zo(a) + A.
|A +z0(a) —y(a)|” =t(a) = to(v) — ||t —toll
> 172+ Jrola) — y(@)l”
As p > 1, the growth rate of |A + zo(a) — y(a)|” is largest when |zg(a) — y(a)| is maximized

and as xo,y € [0,1], we get |z9(a) — y(a)| = 1, and hence |A| is minimized in this case. Thus
[|Al +1|” > 1/2 + 1 = 3/2. Consequently,

1/p
|A|Z(3> _1:exp|:10g(3/2):|_1210g(3/2)231.
p p P
Thus,

min(1/(3p),1/(2n)) 1
Sym((an tO)v DK) > 6n 2 18n2pw£ax .

A.5 Primal Path Following IPM with Approximate Hessian Inverse

Table 5: Algorithm ISOTONICIPM:

Run APPROXIPM with:

Objective vector ¢ = (0, w?) s.t. (0, w?)T (z,t) =3, oy w?(v)t(v).
Gradient function g = gp, .

Hessian function M = HESSIANSOLVE with = 1/n3.

Complexity parameter 0(f) = 0(Fk) = O(m).

Symmetry lower bound s = 5.
Value upper bound K = 3nwhax.

Error parameter € = %.

Starting point (zg, to) given by GOODSTART(G, y).
APPROXIPM outputs (Zapx, tapx)-

Return z .

Table 6: Algorithm APPROXIPM: Given an objective vector ¢ € IR", a gradient function
g : R" — R", a Hessian function M : R" x R" — IR", a complexity parameter (f), a
feasible starting point xg, a symmetry lower bound s > 0, a value upper bound K > 0, and an
error parameter € > 0, outputs a vector Typy.

1. x + xg.

2. p+ 1.

3. Ty < 20/6( log (300(f)(1+1/s)).

4. fori < 1,.
(11

5. pp (1 ” 9(f)>

6.z —pg(zo) +9(x)

7. x<+ax—M(z,z2)

8. a+ /cTM(z,c)

9.1 504

10. z < nc+ g(x)




Il. x «x— M(z,z)

12. Ty + 20,/8(f) log (M)

13. fori «1,...,15:

1
14. 77(—7]-<1+2O 0(f)>
15, z<+nc+g(x)
16. z++ax— M(z,z2)
17. return Typy < .

In this section we prove Theorem[3.2} We start by proving a central lemma shows that approximate
Newton steps are sufficient to ensure convergence of our primal path following IPM.

The rest of this section is a matter of connecting this statement with Renegar’s primal following
machinery.

Lemma A.10. Assume f € SC and is defined on a domain D. If § = ||H(z)™! x)HH(z) < 3
T <1, and
A—7)H(x)™ =M < (1+7)H(z)""
then taking xy = x — M g(x) will ensure both that x4 € D and
_ 1 (1+7)d)2
H ! <——— (76 + ———— .
17D 9@ e < T 7579 (T MEEETSr
Proof. For brevity write H,, = H(x). Firstly,
lz4 = zlly, = IMg(@)lly, < (1 +7) || Ha  g(@)||,;, = (1 +7)0 <1,
which guarantees feasibility of z. Further,
1T - MH,|%, = s T (T = HM)Ho (T~ MH, )y
=
= anaX v THY(T - HV2MHY?) (I - HY2MH, Y2 H, Yy
Y, =
= max y HY*(I - H,\?MH,Y*?H,'/?y
HyHHJ'—l
< max 712yTHyy=r>
H?!HHl—l
Then
1™ g () = Mg(@)l|y, = (T = MH)H, " g(@)| )y, < W= MH. g, |[He ™ 9(@)]]
<7 “Hw_lg(l')
Now,
1
H,7g(ay) = B, 'g0) + [ H T HG o+t = 0) s - o)
0
— (H, 'g(x) — Mg()) + Mg(x / Ho H(z + t(ey —2)) (0y —2) dt

— (H, " g(w) — Mg(a)) + / (1= H, " H(z + t(zy —2))] Mg(x) dt

Thus, using Theorem [AT]

. a0, < e a(0) = Mo, + | [ [~ B G+ s — )] byt

H,

10



1
<7 |[H @), +/O I = B H 4 oy — 2]y, dt M),
1
<7ti+(1+ 7)5/ 11— H, 'H(z +t(zy — :c))HH dt
;
! 1
<6+ (147 | — 1t
—T‘+(+T)A (1—t(1+7)0)2
((147)d)?
< _—
ST T 0T

Finally, we can use the self-concordance of f to get

1 _
0 = Ty —aly, 1 9l

1 (14 7)6)2
STo(0+ (T‘” 1(1+7)5>'

||H(93+)719(1?+)||H(

For completeness, we now restate several results from a textbook by Renegar [35]].

Definition A.11. Consider a function f € SC with bounded domain Dy. Let Dy be the closure of
the domain. Given an objective vector c, we define the associated minimization problem as

min (c,x)
’ — (10)
subjecttox € Dy,

and, we define the associated n-minimization problem as

min n{c x) + f(x)
* (11)
subjectto x € Dy.

For each , let z(n) € Dy denote an optimum of the n-minimization problem.
Using this definition, we can state two lemmas, which are proven by Renegar, and appear equations
(2.13) and (2.14) in [35].

Lemma A.12. Given a function f € SC with bounded domain Dy and an objective vector c, let
OPT denote the value of the associated minimization problem. Then for any 1 > 0 and any x € Dy

HH(x)_chI < {e,z) — OPT.

Lemma A.13. Given a function [ € SCB with bounded domain Dy and an objective vector c, let
OPT denote the value of the associated minimization problem. Then for any n > 0 and any x € Dy

(¢,7) — OPT < %om(l Nz = 2l ),

where z(n) is an optimum of the associated n-minimization problem.

The following is a restricted form of Renegar’s Theorem 2.2.5 [35].

Lemma A.14. Assume f € SC. If 6 = HH(QC)_lg(x)Hz < 1/4 for some x € Dy, then f has a
minimizer z and

30°
(1=0)*

Iz —xll, <0+

The next lemma appears in Renegar [35] as Proposition 2.3.7:
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Lemma A.15. Assume f € SCB. Forall x,y € Dy,

1 1
2 9@, < (1+ 57 ) A0

Proof of Theorem[3.2; Given a vector v, and y > 0, let f,, o (z) = f(z) + 7 (v, z). Let
Ny (2) = H(z) ™ (g(x) +7v) = gol@) +7H (z) " lo
Now, for any ; and 7o

Y2 Y2
Nw,ye (z) = %nv,m (z) + (’71 - 1) 9 ().

Thus

—1‘F

Observe that for any , the Hessian H (z) of f is also the Hessmn of f,. Consequently, we have f., €
SC because f € SCB. Thus by Lemma applied to the function f, -, if 6 = ||nv77(x)HH(x) <

%,’T < 1, and

707 (@)l = 25 2 ng, @)1,

A-7)H(z) ' <M< (1+7)H(z)™ ",
then for 2, = x — M (g(x) +yv), we have x € Dy, = Dy and
1 (1+71)9)2
—1
Inoq (@l = [[H(z) " (gles) +720)| g o,y < 1-(1+7)8 <75+ 1-(1+7)35)"

12)
Suppose we start with
720,70 (@)l <179,

And take

1
Y2 = <1+W> Y1-

70,5 ()], < 1/6.
For 7 = 1/10, letting x4 = — M (g(z) + 12v), we get

S (1/60+ %) <1/9.

Then using 6(f) > 1, we find

[0me @), = [[H @)™ (gla) +720) | o

1
Y2 = <1_209(f)> 71-

170, ()], < 1/6.
So again, taking z4 = z — M (g(x) + v2v) gives

Similarly, if we take

then

2
0, = ) 00 + 20l ey < 111750 (V004 1476 ) < 1/

With these observations in mind, we are ready to prove the correctness of the APPROXIPM algo-
rithm.

We refer to the for loop in stepas phase 1 of the algorithm. In phase 1, we take v; = —g(x¢), so
Ny p(2) = H(z) ™ (g(z) — pg(o)) -

Initially, as © = o, so as p = 1, we ||n,, ,(z)||, = 0 < 1/9. Thus, by our observations on
decreasing -y, we find that after each iteration of the for loop, we get [|n,, , ()|, < 1/9, and after
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1
200/6()

the 5™ iteration of the for loop, we get p < (1 — )l. When the for loop completes, we thus
have
1
p= (1 BN = 3000011 1/5)°

Hence, for the x obtained at the end of phase 1, by applying Lemma[A.T5|and our symmetry lower
bound s, we get

[H(2) " g(@)|, = [|pH (@) g(wo) + 1oy p(2),

< pl|H (@) g(@o)|, + Ine o (@),
< pO(f)(1+1/s)+1/9 <1/30 +1/9 = 13/90.

) 204/6(f) log(300(f)(14+1/s))

We refer to steps[I2]and [I6]as phase 2. In phase 2, we consider
nen(w) = H(w)™" (g(x) +710)
Using VT Mc > (/5T H(z)"te > & ,» We get that at the start of step

e (@) = [lnH ()" e+ H(z) " g(@)],
<n|[H@) |, +[[HE) 9@,

|H(x)_1c‘

1
< —+1 =1/6.
= 45+ 3/90 /6

Hence, at the end of step we get ||nc,,(2)]|, < 1/9. Thus, at the end of each iteration of the for

loop in step[16] we also get ||, (x)]|, < 1/9.
So once the loop completes, using VeI Me < % ||H(:c)*lc| ,» and that by Lemma

|H (x)" ||, < K — OPT, we have

050(1) )

€

204/0(F) 1
> 1 1+ ( Og( > 760(‘”
1= 55 [H (@) L], 20/0(f) = 5e(K — OPT)"
Now from |[n¢,(z)||, < 1/9 and Lemma[A.14|applied to f. ,,, we get that [z — z(n)||, < 1/9 +
3(1/9)%/(1~1/9)® < 1/6, and by the self-concordance of f, [z — z(n)|l(,, < (1/6)/(1-1/6) =
1/5. Then by Lemma applied to f, we have

(o) 0T < 1t o 2y ,) < - (16— 0PT)

B Inf and Lex minimization on DAGs

In this section, we show that given a partially labeled DAG (G, vp), we can find an inf-minimizer in
O(m) time and a lex-minimizer in O(mn) time.

Notations and Convention. We assume that G = (V, E,len) is a DAG and the vertex set is
denoted by V' = {1,2,...,n}. We further assume that the vertices are topologically sorted. A
topological sorting of the vertices can be computed by a well-known algorithm in O(m) time. This
means that if (¢, j) € E, theni < j. len : E — R>( denotes non-negative edge lengths. For all
x,y € V, by dist(z,y), we mean the length of the shortest directed path from z to y. It is set to co
when no such path exists.

A path P in G is an ordered sequence of (distinct) vertices P = (xg,21,...,2), such that
(xi—1,2;) € E for i € [k]. For notational convenience, we also refer to repeated pairs (x,x) as
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paths. The endpoints of P are denoted by 9y P = x¢, 01 P = xj. The set of interior vertices of P
is defined to be int(P) = {z; : 0 < i < k}. For 0 < i < j < k, we use the notation P[z; : ;] to
denote the subpath (x;, ..., x;). The length of P is len(P) = Zle len(2;—1,x;).

A function vy : V' — R U {x} is called a labeling (of G). A vertex € V is a terminal with
respect to vg iff vo(z) # *. The other vertices, for which vg(x) = *, are non-terminals. We let
T'(vg) denote the set of terminals with respect to vg. If T'(vg) = V, we call v a complete labeling
(of G). We say that an assignment v : V' — R U {x} extends vy if v(z) = vo(z) for all z such that

vo () # *.

Given a labeling vg : V' — R U {x}, and two terminals =,y € T(vo) for which (z,y) € E, we
define the gradient on (z, y) due to vy to be
vo () — vo(y) O}

len(z,y)

Here and wherever applicable, we follow the convention % =0,0-00 =0and W = 0.

When v is a complete labeling, we interpret gradg [vo] as a vector in R™, with one entry for each
edge.

grad [vo](w, y) = max {

A graph G along with a labeling v of G is called a partially-labeled graph, denoted (G, v). We say
that a partially-labeled graph (G, vp) is a well-posed instance if for every vertex « € V, either there
is a path from z to a terminal ¢ € T'(vg) or there is a path from a terminal ¢ € T(vg) to x. We note
that instances arising from isotonic regression problem are well-posed instances and in fact satisfy
a stronger condition. Every vertex lies on a terminal-terminal path.

A path P in a partially-labeled graph (G, vo) is called a terminal path if both endpoints are termi-
nals. We define V't P(vp) to be its gradient:
vo(0oP) — vo(01P)
VtTP(v) = N
(vg) = max { en(P)
If P contains no terminal-terminal edges (and hence, contains at least one non-terminal), it is a free
terminal path.

Lex-Minimization. An instance of the LEX-MINIMIZATION problem is described by a partially-
labeled graph (G, vg). The objective is to compute a complete labeling v : Vi — R extending v that
lex-minimizes grad;[v]. We refer to such a labeling as a lex-minimizer. Note that if T'(vy) = Vg,
then trivially, vg is a lex-minimizer.

Definition B.1. A steepest fixable path in an instance (G, vy) is a free terminal path P that has the
largest gradient V' P(vg) amongst such paths.

Observe that if P is a steepest fixable path with VT P(vg) > 0 then P must be a simple path.

Definition B.2. Given a steepest fixable path P in an instance (G, vg), we define fixg[vo, P] : Vg —
R U {x} to be the labeling given by

v0(0oP) — VT P(vg) - leng(P[0o P : x]) =z € int(P) \ T (vo),
vo () otherwise.

fixg[vo, P)(z) = {

We say that the vertices € int(P) are fixed by the operation fix[vg, P]. If we define v; =
fixg[vo, P|, where P = (xo,...,x,) is the steepest fixable path in (G, vp), then it is easy to ar-
gue that for every i € [r], we have grad[vy](x;_1,z;) = VT P.

B.1 Sketch of the Algorithms

We now sketch the ideas behind our algorithms and give precise statements of our results. A full
description of all the algorithms is included in the appendix.

We define the pressure of a vertex to be the gradient of the steepest terminal path through it:
pressure[vg](z) = max{V " P(vg) | P is a terminal path in (G, vo) and = € P}.

Observe that in a graph with no terminal-terminal edges, a free terminal path is a steepest fixable
path iff its gradient is equal to the highest pressure amongst all vertices. Moreover, vertices that
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lie on steepest fixable paths are exactly the vertices with the highest pressure. For a given @ >
0, in order to identify vertices with pressure exceeding «, we compute vectors vHigh[a](z) and
vLow[a](z) defined as follows in terms of dist, the metric on V" induced by ¢:

vLlow[a](z) = min {vo(t) + « - dist(z, )} vHighla](z) = max {vg(t) — « - dist(t, z)}.

teT (vo) teT (vo)

Later in this section, we show how to find a steepest fixable path in expected time O(m) for DAGs
using the notion of pressure, and prove the following theorem about the STEEPESTPATH algorithm
(Algorithm T3)).
Theorem B.3. Given a well-posed instance (G, vy), STEEPESTPATH(G, vy) returns a steepest ter-
minal path in O(m) expected time.

By repeatedly finding and fixing steepest fixable paths, we can compute a lex-minimizer. Theorem
3.3 in [32] gives an algorithm Metalex that computes lex-minimizers given an algorithm for finding
a steepest fixable path in (G, v). Though the theorem is proven for undirected graphs, the same
holds for directed graphs as long as the steepest path has gradient > 0.

We state Theorem 5.2 from [32]:

Theorem B.4. Given a well-posed instance (G, vo) on a directed graph G, let v1 be the partial
voltage assignment extending vo obtained by repeatedly fixing steepest fixable (directed) paths P
with VP > 0. Then, any lex-minimizer of (G, vo) must extend vi. Moreover, every v that extends
vy is a lex-minimizer of (G, vy) if and only if for every edge e € Eg \ (T'(v1) x T'(v1)), we have
grad® [v](e) = 0.

When the gradient of the steepest fixable path is equal to 0, there may be more than one lex-
minimizing assignment to the remaining non-terminals. But we can still label all the remaining
vertices in O(m) time by a two stage algorithm so that all the new gradients are zero, and thus by
the above theorem we get a lex-minimizer.

Lemma B.5. Given a well-posed instance (G, vg), with T (vo) # Vg whose steepest fixable path has
gradient 0, Algorithm AssignWithZeroGradient(G, vg) runs in time O(m) and returns a complete
labeling v that extends vy and has grad ™t [v](e) = 0 for every e € Eq \ (T (vo) x T(vp)).

Proof. Consider a well-posed instance (G, vg), with T'(vg) # Vi whose steepest fixable path has
gradient 0. In the first stage, AssignWithZeroGradientlabels all the vertices = such that there is a
path from some terminal £ € T to . We label x with the label of the highest labeled terminal from
which there is a path to . This is the least possible label we can assign to = in order to not create
any positive gradient edges. If this procedure creates any positive gradient edges, then it would
imply that the the steepest path gradient was not 0 to begin with, which we know is false. Hence,
this creates only 0 gradient edges. The steepest fixable path has zero gradient since after stage one,
none of the unlabeled vertices lie on a terminal-terminal path. In the second stage, we label all the
remaining vertices. An unlabeled vertex z is now labeled with the label of the least labeled terminal
to which there is a path from x. It is again easy to see that this does not create any edges with positive
gradient. The routine AssignWithZeroGradient (Algorithm [15) achieves this in O(mn) time. O

On the basis of these results, we can prove the correctness and running time bounds for the COM-
PLEXMIN algorithm (Algorithm[T4) for computing a lex-minimizer.

Theorem B.6. Given a well-posed instance (G, vg), COMPLEXMIN(G, vo) outputs a lex-minimizer
whose steepest fixable path has gradient 0, v of (G,vo). The algorithm runs in expected time
O(mn).

B.1.1 Lex-minimization on Star Graphs

We first consider the problem of computing the lex-minimizer on a star graph in which every vertex
but the center is a terminal. This special case is a subroutine in the general algorithm, and also
motivates some of our techniques.

Let x be the center vertex, T’ = L U R be the set of terminals, and all edges be of the form (z, ) if
t € Rand (t,x) if t € L. The initial labeling is given by v : T — R, and we abbreviate dist(z, t)
by d(t) = len(z,t) if t € R and dist(¢, x) by d(t) = len(t,z) if t € L.
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From Theorem [B.4] we know that we can determine the value of the lex minimizer at « by finding a
steepest fixable path. By definition, we need to find t; € L,t5 € R that maximize the gradient of

the path from #; to ty, VT (t1,12) = max {%, O} . As observed above, this is equivalent

to finding a terminal with the highest pressure. We now present a simple randomized algorithm for
this problem that runs in expected linear time.

Theorem B.7. Given a pair of terminal sets (L, R), an initial labeling v : (L U R) — R, and
distances d : L1 R — R>(o, STARSTEEPESTPATH(T, v, d) returns (t1,t2) withty € L,ty € R

maximizing %, and runs in expected time O(|L U R)).

Proof. The algorithm is described in Algorithm[I7](named STARSTEEPESTPATH). Given a terminal
t1 € L (or ta € R), we can compute its pressure « along with the terminal ¢5 such that either
V*(t1,t2) = « in time O(|T|) by scanning over the terminals in R (or terminals in L). Now
sample a random terminal ¢; € L, and a random terminal ¢, € R. Let oy be the pressure of ¢; and
as be the pressure of ¢y, and set & = max{ay, as}. We will show that in linear time one can then
find the subset of terminals 7" = L’ LI R such that L’ C L, R’ C R whose pressure is greater than
«. Assuming this, we complete the analysis of the algorithm. If L' = () (or R’ = ), ¢ (or t2) is a
vertex with highest pressure. Hence the path from ¢; to ¢3 (or £4 to t5) is a steepest fixable path, and
we return (t1,t3) (or (t4,t2)). If neither L’ # () nor R’ # () the terminal with the highest pressure
must be in 7", and we recurse by picking a new random ¢t € L’ and t5 € R’. As the size of 7" will
halve in expectation at each iteration, the expected time of the algorithm on the star is O(|T|).

To determine which terminals have pressure exceeding «, we observe that the condition 3ty € R :
o < VH (b, ta) = SEHEE is equivalent to Ty € R 2 v(ts) +ad(ta) < v(t1) — ad(tr). This, in
turn, is equivalent to vLow([a](x) < v(t1) — ad(t1). We can compute vLow[a](x) in deterministic
O(|T|) time. Similarly, we can check if 3to € L : o < V*t(¢2,¢1) by checking if vHigh[a](z) >
v(t1) 4+ ad(t1). Thus, in linear time, we can compute the set 7" of terminals with pressure exceeding
Q. O

B.1.2 Lex-minimization on General Graphs

In this section we describe and prove the correctness of the algorithm STEEPESTPATH which finds
the steepest fixable path in (G, vg) in O(m) expected time.

Theorem B.8. For a well-posed instance (G, vy) and a gradient value o > 0, MODDIJKSTRA
computes in time O(m) a complete labeling v and an array parent : V. — V U {null} such that,
Vo € Vg, v(z) = mingepe){vo(t) + adist(t, z)}. Moreover, the pointer array parent satisfies
Va ¢ T(vo) such that parent(x) # null, v(z) = v(parent(x)) + « - len(parent(z), x).

As in the algorithm for the star graph, we need to identify the vertices whose pressure exceeds a given
a. For a fixed a, we can compute vLow[a](x) and vHigh[a](x) for all z € Vi using topological
ordering in O(m) time. We describe the algorithms COMPVHIGH, COMPVLOW for these tasks in

Algorithms 9] and

Corollary B.9. For a well-posed instance (G,vo) and a gradient value o > 0,
let  (vLow[a], LParent) <~ COMPVLOW(G,vp,@) and (vHigh[a], HParent) —
COMPVHIGH(G, vy, «). Then, vLow[a], vHigh[a] are complete labeling of G such that, Vx € Vg,

vlow[a](z) = min {vo(t) + « - dist(x,t)} vHigh[a](z) = max {vo(t) — a - dist(t, x)}.
teT (vo) teT (vo)
Moreover, the pointer arrays LParent, HParent satisfy Va ¢ T(vo), LParent(z), HParent(z) # null
and
vLow[a](z) = vLow[c](LParent(x)) + « - dist(x, LParent(z)),
vHigh[a](x) = vHigh[a](HParent(x)) — « - dist(HParent(x), x).

The following lemma encapsulates the usefulness of vLow and vHigh.

Lemma B.10. For every x € Vg, pressure[vo](z) > « iff vHigh[a](x) > vLow[a](z).
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Proof of Lemma
vHigh[a](z) > vLow[a](x)
is equivalent to

t) — a-dist(t,z)} > mi t ~dist(z, 1)},
s {o(t) — o dist(t,)} > min {uo(t) + o dist(z )

which implies that there exists terminals s, € T'(vg) such that
vo(t) — a - dist(t, ) > vo(s) + « - dist(x, s)
thus,

pressure[vo] (z) > distzjto,(xt; J_r Z?S(:()SE, s)

So the inequality on vHigh and vLow implies that pressure is strictly greater than «. On the other
hand, if pressure[vg](x) > «, there exists terminals s, t € T'(vg) such that
vo(t) — vo(s)
dist(t, z) + dist(z, )

= pressure[vg](z) > a.

Hence,

vo(t) — a - dist(t, x) > vo(s) + o - dist(z, s)
which implies vHigh[a](z) > vLow([a](z). O
It immediately follows from Lemma [B.10] and Corollary that the algorithm COMPHIGH-

PRESSGRAPH described in Algorithm [I2] computes the vertex induced subgraph on the vertex set
{z € V| pressure[vg](x) > a}, which proves the corollary stated below.

Corollary B.11. For a well-posed instance (G,vy) and a gradient value o > 0,
COMPHIGHPRESSGRAPH(G, vo, ) outputs a minimal induced subgraph G' of G where every ver-
tex x has pressure[vo](z) > a.

We now describe an algorithm VERTEXSTEEPESTPATH that finds a terminal path P through any
vertex x such that V* P(vg) = pressure[vg](z) in expected O(m) time.

Theorem B.12. Given a well-posed instance (G,vy), and a vertex = € Vg,
VERTEXSTEEPESTPATH(G, vo,x) returns a terminal path P through x such that
V*P(vg) = pressure[vg|(z) in O(m) expected time.

We can combine these algorithms into an algorithm STEEPESTPATH that finds the steepest fixable
path in (G, vp) in O(m) expected time. We may assume that there are no terminal-terminal edges
in G. We sample an edge (z1,z2) uniformly at random from Eg, and a terminal 3 uniformly
at random from V. For i = 1,23, we compute the steepest terminal path P; containing x;. By
Theorem this can be done in O(m) expected time. Let a be the largest gradient max; V* P;.
As mentioned above, we can identify G’, the induced subgraph on vertices x with pressure exceeding
a, in O(m) time. If G’ is empty, we know that the path P; with largest gradient is a steepest fixable
path. If not, a steepest fixable path in (G, vg) must be in G’, and hence we can recurse on G’. Since
we picked a uniformly random edge, and a uniformly random vertex, the expected size of G is at
most half that of G. Thus, we obtain an expected running time of O(m). This algorithm is described
in detail in Algorithm[I3]

B.1.3 Linear-time Algorithm for Inf-minimization

Given the algorithms in the previous section, it is straightforward to construct an infinity minimizer.
Let a* be the gradient of the steepest terminal path. From Lemma 3.5 in [32] , we know that the
norm of the inf minimizer is a*. Considering all trivial terminal paths (terminal-terminal edges), and
using STEEPESTPATH, we can compute «* in randomized O(m) time. It is well known ([37, [38]])
that v; = vLow[a*] and v = vHigh[o*] are inf-minimizers. One slight issue occurs when a vertex
x does not lie on a terminal-terminal path. In such a case, one of vLow[a*](z) or vLow[a*](z)
will not be finite. But the routine AssignWithZeroGradient described earlier can be used to fix the
values of such vertices. It is also known that %(vl + v3) is the inf-minimizer that minimizes the
maximum £,,-norm distance to all inf-minimizers. For completeness, the algorithm is presented as
Algorithm|[TT] and we have the following result.

Theorem B.13. Given a well-posed instance (G, vy), COMPINEMIN(G, vg) returns a complete
labeling v of G extending v that minimizes ngad+ [UH « » and runs in O(m) expected time.
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B.2 Algorithms

Table 72 MODDUKSTRA(G, v, «): Given a well-posed instance (G, vp), a gradient value
a > 0, outputs a complete labeling v of G, and an array parent : V' — V U {null}.

LN U AW

fori=1to n
if vo (i) # * then set v(i) = 400 else set v(i) = vo(i)
parent (i) < null.
fori=1to n
forj >i:(i,j) € Eg
ifv(j) > v(i) + a-len(s, j)
Decrease v(j) to v(i) + « - len(4, 7).
parent(j) « 1.
return (v, parent)

Table 8: Algorithm COMPVLOW(G, vg, «): Given a well-posed instance (G, vg), a gradient
value o > 0, outputs vLow, a complete labeling for G, and an array LParent : V' — VU {null}.

N —

. (vLow, LParent) +— MODDIKSTRA(G, vg, @)

return (vLow, LParent)

Table 9: Algorithm COMPVHIGH(G, vy, «): Given a well-posed instance (G, vp), a gradient
value o > 0, outputs vHigh, a complete labeling for GG, and an array HParent : V' — VU{null}.

OB

Let GG; denote the graph G with all edges reversed in direction.
for x € V5

if z € T'(v) then vy (z) < —vo(z) else vy (x) < vy (x).
(temp, HParent) +— MODDUKSTRA(G1, v1, &)
for x € Vg, : vHigh(z) < —temp(z)
return (vHigh, HParent)

Table 10: Algorithm COMPINFMIN(G, vp): Given a well-posed instance (G, vg), outputs a
complete labeling v for G, extending vy that minimizes ||grad+ [v] Hoo

—

11.
12.
13.

SRR S e

a + max{gradt[vg](e) | e € Eq N (T(vo) x T (o))}
FEq + Eg \ (T(’Uo) X T('UO))
P < STEEPESTPATH(G, vg).
a + max{a, VT P(vg)}
(vLow, LParent) +— COMPVLOW(G, vy, c)
(vHigh, HParent) < COMPVHIGH(G, vg, &)
for z € Vg

if v € T'(vo)

then v(z) + vo(z)

else if {vLow(z),vHigh(x)} N {0, —c0} = 0 thenv(z) «+
vHigh(x)).

else v(x) < *
v < AssignWithZeroGradient(G, v)
return v

1+ (vLow(z) +

Table 11:  Algorithm COMPHIGHPRESSGRAPH(G, vy, ): Given a well-posed instance

(G,vo),

a gradient value o > 0, outputs a minimal induced subgraph G’ of G where every

vertex has pressure[vg](-) > a.

1
2
3
4
5

. (vLow, LParent) < CoMPVLOW(G, vg, )
. (vHigh, HParent) « COMPVHIGH(G, vy, )

Var « {zx € Vi | vHigh(z) > vLow(z) }
EG’ — {(‘Tvy) S EG ‘ T,y < VG’}'
G« (V' E',len)
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6.

return G’

Table 12:  Algorithm STEEPESTPATH(G,vp): Given a well-posed instance (G,vp), with
T'(vg) # Vi, outputs a steepest free terminal path P in (G, vp).

1
2
3
4.
5.
6
7
8
9

. Sample uniformly random e € F¢. Let e = (21, 23).
. Sample uniformly random z3 € V.
.fori=1to3

P < VERTEXSTEEPESTPATH(G, vg, x;)
Let j € argmax;c(y o33 V' Pj(vo)

. G’ +~ COMPHIGHPRESSGRAPH(G, vo, VT P;(vp))
Cif Eg =0,

then return P;

. else return STEEPESTPATH(G’, volv, )

Table 13: Algorithm COMPLEXMIN(G, vg): Given a well-posed instance (G, vp), outputs a
lex-minimizer v of (G, vy).

1.
2
3.
4
5

6.

while T'(vo) # Ve
FEq <+ Eg \ (T(’Uo) X T(’Uo))
P + STEEPESTPATH(G, vg)
if VP = 0 then v, < AssignWithZeroGradient(G, v)
else vy « fix[vg, P]
return v

Table 14: Algorithm AssignWithZeroGradient(G, vg): Given a well-posed instance (G, vg),
with T'(vg) # Vi, outputs a complete labeling vg.

1.
2.

10.
11.

XN U AW

T + T(Uo)
fori =1to n:vo(i) # *
forj >i:(i,j) € Eg
if’Uo(j) < Uo(i) or Uo(j) = *
vo(7) + vo(d)
T «+ T(Uo)
fori =nto 1:wvg(i) # *
forj<i:(j,i)eEg and j¢T
lf’l)()(]) > ’l)()(i) or Uo(j) = %
vo(J) + vo(i)
return vy

Table 15: Algorithm VERTEXSTEEPESTPATH(G, vg, ): Given a well-posed instance (G, vg),
and a vertex = € Vi, outputs a steepest terminal path in (G, vy) through z.

1.

10.
11.
12.
13.

WXy AW

Let L := {i € T(vp)|thereisapathfromitoxz} and R := {i €
T'(vo)| there is a path from z to i}

if L = 0 or R = () then return (x, x)

Compute dist(¢, z) forall t € L and dist(x,t) forallt € R

if z € T(vp)

Y1 < argmax,cp oly) —vo (@)

dist(y,z)

vo(z)—vo(y) .
dist(z,y) ’
i leomlen > il
then return a shortest path from x to y;
else return a shortest path from ys to x
else
fort € LUR,
if t € L then d(t) « dist(t, x) else d(t) « dist(x,t)
(t1,t2) < STARSTEEPESTPATH(L, R, vo|LuR,d)
Let P; be a shortest path from ¢; to z. Let P» be a shortest path from x to ¢5.

Yo 4— argmax,cy,
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14. P+« (P, P). return P.

Table 16: STARSTEEPESTPATH(L, R,v,d): Returns the steepest path in a star graph, with a
single non-terminal connected to terminals in 7", with lengths given by d, and labels given by
.

Sample ¢ uniformly and randomly from L and 2 uniformly and randomly from R

Compute t3 € argmax,¢p % and ¢4 € argmax, ., %

v(t1)—v(ts) U(M)*v(b)}
d(t)Fd(ts) * d(ta)F+d(t2)

Compute vio < minger(v(t) + a - d(t))

L'+ {teL|v(t)> viow+a-d(t)}

Compute vhigh — maxer, (v(t) — a - d(t))

R+ {t € R|v(t) < vhigh — - d(t)}

if L' U R’ = () then return (¢, t2)

else return STARSTEEPESTPATH(L', R, v|r ur, dr/uR!)

Oz%max{

WSk » D=
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