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Abstract  This short note proves the polynomial time convergence of a
short step, approximate path following, interior-point primal-dual algorithm
for semidefinite programs based on the Gauss-Newton direction obtained
from minimizing the norm of the perturbed optimality conditions. This is
the first proof of convergence for Gauss-Newton direction. The proof relies
solely on classical results of nonlinear optimization and does not explicitly
require feasibility or positive definiteness of the iterates.
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