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% Inthis paper,we modify the corrector step of the homogeneous and self-dual linear programming algorithm,

proposed by Ye, Todd and Mizuno[1]. The duality gap is reduced by a constant fraction per iteration. It is shown that our
modified algorithm retains the O(\sgrt{ n} L) iteration complexity and the duality gap converges to zero.

oK ]

o

Linear programming, interior point algor

A MODIFIED HOMOGENEOUS AND SELF-DUAL LINEAR
PROGRAMMING ALGORITHM

GUO Tiande(1),WU Shiquan(2)

(1)Mathematics Department,Qufu Normal University, Qufu 273165,Ching;(2)Institute of Applied
Mathematics,Academia Sinia, Beijing 100080, China

Abstract In this paper,we modify the corrector step of the homogeneous and self-dual linear programming algorithm,
proposed by Ye, Todd and Mizuno[1]. The duality gap is reduced by a constant fraction per iteration. It is shown that our
modified algorithm retains the O(\sgrt{ n} L) iteration complexity and the duality gap converges to zero.

Key words Linear programming interior point algorithms homogeneity self-dual

DOI:

7 e he
ARIAFE B
¥ Supporting info
¥ PDE(OKB)
¥ [HTML 4= 3] (0K B)
» 275 ik
k55 5 I 15
P JUASCHETR SR R
b AR A
BT A A
P IR
k Email Alert
b 30 7 45t
b 0 B0 BB
HRAF B

kAT A5 “Linear programming,

interior point algor” [¥] A 523 i
PR SCAE AR DR S

- GUOTiande

- WU Shiquan

SRR (Y




