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An entropy function method for a class of linear programs
XING Zhi-dong' ,WANG Ruo-peng’ , DONG Jian-min"

(1. Department of Mathematic , Northwest University,Xi’an 710069 , China;2. Department of Mathematics and Physics, Beijing Institute
of Petro-Chemical Technology ,Beijing 102617 , China)

Abstract:Aim In order to get a numerical algorithm which is simple and efficient for a class of linear programs
problem. Methods An entropy function method for the linear programs problem is proposed through the idea of
Entropy function,which is based on minimax problem with the arbitary point. Results The algorithm’s analyses
and convergence are given. Conclusion Compared with traditional method, this algorithm is simpler, which can
make full use of the current,unrestrained optimized algorithm and has the advantadge of making quick convergence
of the problem. Finally,the numerical results showed the efficient of our approach.
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