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WFFER R OB (F£30) @ Interior—point algorithms for semidefinite programs and symmetric
cone programs are analyzed in view of information geometry to show that the iteration
complexity of primal-dual interior—point algorithms is approximately represented as a
infomration geometric integral over central trajectory. Through extensive numerical
experiments we demonstrated that the integral very accurately predict
iteration—complexity of interior—-point algorithms. One of the largest Gaussian
graphical models in the world are successfully solved with super computer. Primal-dual
interior-pont algorithms for large—scale Gaussian graphical models are developed.
Regularization and facial reduction approaches for ill-conditioned semidefinite programs
are developed.
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