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A study on handling dense columns in interior point methods for linear
programming
(An efficient implementation of Schur complement method)
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Abstract

The computational speed of interior point method
of linear programming depends on the speed of

Cholesky factorization to solve AGA Tdy==3. If the
coefficient matrix A has dense columns then the

matrix AOAT becomes a dense matrix. This causes
Cholesky factorization to be slow. The Schur
complement method is applied to treat dense columns
in many implementations but suffers from its
numerical unstability. We study efficient
implementation of Schur complement method. We
achieve improvements in computational speed and
numerical stability.
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