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Abstract. We point out an omission in the paper “The Algebraic Structure of the Arbitrary-Order
Cone’ by Alzalg published in J. Optim. Theory Appl. in 2016. In reaction to this omission, some
alternative results have been presented.
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1 An Omission in Paper [1]

In this section, we point out an omission in [1]. The development in [1] revolves fundamentally
around the claim that the pth'-order cone (the epigraph of the p-norm) is self-dual, for any p > 1.
By proposing an ‘inner product’ in [1, Equation (3)], this claim was “proven” in [1, Lemma 3.1] and
a ‘Jordan product” was also proposed in [1, Equation (7)]. The bilinearity of each of the products
in [1, Equation (3)] and [1, Equation (7)] was considered to satisfy after assuming that all elements
operator commute.

The omission in [1] is the assumption that one can assume all elements operator commute (if
not, they can be “scaled” to do so, see page 36 in [1]). In fact, this assumption is a very strong
hypothesis and it is not always verified because the only Jordan algebra where all its elements
operator commute is R". Given this, the products [1, Equation (3)] and [1, Equation (7)] are not
linear in the first argument and are not linear in the second argument, whereas the weak and
strong duality theorems depend in an essential way on (at least one of) these linearities.

2 Alternative Results

This section almost makes up for the omission in [1]. In this section, we prove that the p'-order
cone is “semi-self-dual” for any p > 1, that is, it is a self-dual cone with respect to a semi-inner
product that will be adopted in this short paper. We also consider the algebra associated with
this cone and prove that this algebra is a semi-distributive Banach algebra. Finally, we present
the application of these results to the duality theory. To be able to state our results, we start by
reviewing some definitions related to the semi-inner products and Banach algebras.
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21 Preliminary Definitions

For each vector x € R"” whose first entry is indexed with 0, we write x for the subvector consisting
of entries 1 through n — 1 (therefore x = (x0,x")T € R x R"). We let & denote the nt"-dimensional
real vector space R x R"~! whose vectors x are indexed from 0.

Let p > 1 be a real number. The pth-order cone (or arbitrary-order cone) of dimension 7 is defined
as

n-1 p
P, = {x €& x> ||§||p}, where [[x]l, := (Z |xi|”) .
i=1
Let V be a finite dimensional Euclidean vector space over R with inner product “[,-]”. The
dual cone of a regular cone K C V is denoted by K™* and is defined as

K*={yeV:[x,yl>0,Vxe K} (1)

The cone K is said to be self-dual iff it coincides with its dual cone K*, i.e.,, K = K*.
A semi-inner product (see for example [2,3]) for a linear vector space V over R is a function
(denoted by [+, -]) from V X V to R such that

[au,v] = afu,v] = [u, av],
[, v+ w] = [u,v] + [u, w], 2)
[u,u] >0 and [u,u] =0 iff u =0,

forall u,v,w € V and a € R. Different from inner products, a semi-inner product is generally not
symmetric, i.e., [u, v] # [v, u], which is equivalent to saying that [u + v, w] # [u, w] + [v, w]. So, a
semi-inner-product is defined in this paper to be generally nonlinear about its first variable. Our
definition presented here might be different from some definitions of the semi-inner product in the
literature. For instance, Lumer [2] assumes that the semi-inner-products are generally nonlinear
about its second variable instead of its first variable.

The cone K* defined in (1) is said to be semi-dual cone of K the corresponding product is not
an inner product but a semi-inner product. In this case, K is said to be semi-self-dual iff K = K*.

A (generally non associative) Banach algebra (8, 0) is an algebra 8 over R whose underlying
space is a Banach space with respect to a norm || - || satisfying the inequality ||x o y|| < |lx]|||y|| for all
x,y € B, where “0” is a bilinear map from 8 x B into B. A semi-distributive Banach algebra satisfies
all axioms of a Banach algebra except of one of the right and left distributive laws [4, Chapter IV].

Now, we introduce the semi-inner product that we deal with throughout this short paper. First,
we introduce some notations that will be used in the sequel. Associated with each vector x € R”
and each p € [1, o[, we define the vector xP) € &" as

X0
2P e
Il 1P~ sgn(x)
2P e
X = | Rl Pl tsgn(xa)

— 12— ._
|1l -1 P sgn(x,1) |

where sgn(x;) denotes the sign of x; for j = 1,2,...,n — 1. Note that x#) can also be written as



10 ... 0
p—2
|X1|p_2 0
R
P) = ]p(x)x/ where ]p(x) =1 . . . . . 3)
0 o a2
[

Clearly, the matrix J,(x) reduces to the identity matrix I, when p = 2, and hence the vector x?)
reduces to x when p = 2.
The semi-inner product that we deal with throughout this note is the map [-,-], : &' X&' — R

defined as
n-1

[x, y], == xoy0 +x(’7) = xoyo + I Z lxilP~2xy;, (4)
j=1

forx,y € & and p € [1,[. Note that [-, -], satisfies the properties in (2) for any p € [1, oo[. Note
also that [+, -], reduces to the standard inner product when p = 2. We point out that this semi-inner
product is previously introduced in the literature (see for example, but not limited to: [3]).

2.2 Alternative Results

In this section, we present alternative results to some of those in [1, Sections 3 and 4]. We first
prove the semi-self duality of the p-order cone.

Lemma 2.1. The p"-order cone P, is semi-self dual for any p > 1.

Proof. Consider the semi-inner product [-, -], defined in (4). Let x = (xo;x) € #,, we prove that
x € P by showing that [x, y], > 0 for any y = (yo; y) € $p. This is trivial if x =0ory = 0. If x # 0
ory # 0, then

—T_ —T_
[x, y], = xoyo + xP) ¥ > |y, + xP) ¥ >

x(p) y‘ y >0,

where the first inequality follows from the fact that x, y € £, and the second inequality follows

from the fact that lx(P) < |*lpl[yll- Therefore, P, C Py

Now, let y = (yo;y) € P, we need to show that y € $,. This is trivial if y = 0. If y # 0, set
X = (Ilyllp, ) € Py, then we have

0 <[, yl, = xoyo + 30 7 = [Fllpyo — @ 7 = Il (0 — I}
where the last equality follows from the fact that y(f]) = ||y||2 This gives that yo > |[yll,, and thus
implies that y € #,. Therefore, P € . The result is estabhshed m|

Now, we consider a semi-distributive Banach algebra associated with the p-order cone. Let
x,y € &"and p € [1, oo[. We define the multiplication 0, : &" X &" — &" as

[x, ylp ]

xDpy = [ xoy + yof
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where [+, -], is the semi-inner product defined in (4).
The vector e := (1,0,0,...,0)" € &" is clearly the identity vector of (E",0,) for any p € [1, ool.
Letx,y,z € & and a, B € R, it is not hard to see that

xOy(ay + fz) = axO,py + fxUyz, but generally (ax + fy)0yz # axOyz + fyU,z.
It is also easy to see that xO,y # yOpx in general. We have the following theorem.
Theorem 2.1. (&",0,) is a semi-distributive Banach algebra for any p € [1, ool

Proof. Letp € [1,00[. It is clear that the space &" is a Banach space with respect to the p-norm || - ||,,
and that (8", 0,) is a semi-distributive algebra over R. To establish the result, we need to show
that [xO,ylly < |Ixllllylly for all x, y € (E",0,). The result is implied by the following sequence of
equalities and inequalities:

p

[

—T
[ XoYo + x®) y ]
xoy + yof

p

_r o=
XoYo + x(”)T?' + Z [xoy; + yoxi[”

n—1

) + Y (beollyjt + lyoll)

j=1
n—

IA

Ixollyol + [x®)

1
(ollvol + 1)+ Y (ixolly;l + ol )]
(

IA

=
|xo

ol + 171l,) ol + Kb\ '

0 P\ ool + 1, 72 ol + IRl
X [yol g

+(|x0|+|yo|)p2( ol 0 |xj|)

ol + |]/0| Ixol + [yol

_ Il
(ol + %1, ) (llL'_w(ﬂM —— [y ||*’)

| + [l lxol + IIl,

lyol
+(|x0|+|y0|)pZ( ol yl”+lej|”)

lxol + [vol lxol + [vol

IA

n—1

(1ol + 11,)™ (ixollyol + IEILIFIE) + (ol + ol ™ Y. (Iwolly#” + lyolb;P)
j=1
_ -1 = _ — _
(keol + 11l )" (Ixollyol” + I L) + (ol + 1yol)” ™ (IxolliFl, + lyollL)
xol’lyol? + oIl + [l lyol? + IEIP I
(Ixol? + 1€I)) (1ol + wu;‘;i

(el liglly)”

where the first inequality follows from the triangle inequality, the second inequality follows from

I IA

—T
the inequality ‘x(l’) y’ < |Ixllyllylly, and the third inequality follows from the fact that the function #*

is convex on [0, oo for p > 1. The proof is complete. O



Note that Theorem 2.1 can be viewed as an alternative result to that in [1, Theorem 4.1].
Looking at the spectral decomposition of x introduced in [1, Section 4], one can see that x is

decomposed into eigenvalues (112(x) := xp + [[x]|,) and eigenvectors (cllz(x) = % (xo, ﬁf) ), and

that f(x) is defined as f(x) = f(A1(x))c1(x) + f(A2(x))ca2(x) for a continuous real-valued function f.
It is easy to see that

32+ [[FI2

xO,x = —
2x0x

pr

] = A3(x)er(x) + A3(¥)ea(x) = 2%

The following theorem is the alternative of [1, Theorem 4.2] and it characterizes the ph-order
cones. The proof of this theorem is omitted because it is identical to the proof of [1, Theorem 4.2].

Theorem 2.2. Let p € [1,00[. The p™-order cone equals the cone of squares of (E", 0,), where the cone of
squares of (E",0,) is defined as K, := {xz tx € (&, Dp)}.

Now, we can define concepts like the arrow-shaped matrix associated with each vector x €
(&",0,) and the quadratic representation of x. The arrow-shaped matrix associated with x € (", Op)
is defined as

—T
Arwy(x) := *0 X .
X xOIn—l

The quadratic representation of x € (£", 0) is defined as

—T
Qp(x) = ZAI'WI%(JC) _ Arwp(xz) — |: [x, X]p ZXOX(p) . ], (5)

2x0X det(x)I + 2xx()

where, as introduced in [1], det(x) is the determinant of x defined as det(x) := A1(x)A2(x). Sim-
ilarly, we can also define the quadratic operator for (£",0,) as Qu(x, y) = Arw,(x)Arw,(y) +
Arwy(y)Arw,(x) — Arw,(x0, ).

Note that Arwy(e) = I, Arwy(x)e = x, Arwy(x)x = xOpx = x?, and, more generally, that
x0,y = Arwy(x)y. Note also that Q,(e) = [, and Qp(x)e = x2.

The quadratic operator for the semi-distributive Banach algebra (&", ¢,) associated with the
p'h-order cone P, is defined as

Qp(x,z) = Arw,(x)Arwy(z) + Arwy(z) Arwy(x) — Arwy,(x90,2)
[x, Z]p (XQET + ZOE )

T R
X0z +zox  (¥2T +2xP) ) + (xpzp — V) Z)[,4

2.3 Application to Duality Theory

The application of the above results to the duality theory is obvious as we will see below. We first
introduce the pth-order cone programming problem.

Let n and m be positive integers, p > 1,b,y € R", ¢,x,s € &', A € R™", and AT beits transpose.
Let also [A, x], be the matrix-vector product defined as

T
[A, x]p = ([ullx]p/ [a2/x]p/ R4 [uml x]p) € IRmr



where a; is the j™ row of A for j = 1,2,...,m. We define the p™-order cone programming problem and
its semi-dual problem as

Primal Semi — Dual
min  [x,c], max bTy ©)
s.t. [A,x], = b, s.t. ATy +s=c,
x € Py, s€Py.

Note that the matrix A is defined to map &" into R™, and its transpose A" is defined to map R™
into &" such that [x, ATy], = [4, x]; y. Now, we prove weak and strong semi-duality properties for
the pair (6) as justification for referring to it as a semi primal-dual pair.

Theorem 2.3 (Weak semi-duality). Consider the semi primal-dual pair (6). If x is any primal feasible
solution of the primal problem and (y, z) is any feasible solution of the semi-dual problem, then the duality
8ap

[x,cl, - bTy =[x,s], 2 0.

Proof. Consider the semi primal-dual pair (6). Because the semi-inner product is linear about its
second argument, we have

[x,cl,-bTy = [x, ATy + s]p -b'y
= [x, ATy]p +[x, 8], — bTy
= yT[A, xlp + [x, 8], — yTb
[x,s], + yT([A, x], — b)
= [x,s]p.
Sincex € Pyands € P, = SD; , we conclude that [x, s], > 0. a

O

A general form of Farkas’ lemma can be used to prove the following theorem. We assume that
the m rows of the matrix A are linearly independent.

Theorem 2.4 (Strong semi-duality). Consider the semi primal-dual pair (6). If both the primal and
semi-dual problems have strictly feasible solutions, then they both have optimal solutions x* and (y*,s*),
respectively, and [x*,c], = bTy* (i.e., [x*,s*], = 0 or equivalently x*O,s* = 0 (Complementary slack-
ness)).
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