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The integration and implementation of interior point methods

for linear programming

Z1 8>, dhp
Heui-chae Jin, Soon-dal Park

Abstract

The Interior point method in linear programming is classified into two categories -
the affine-scaling method and the logarithmic barrier method. In this paper, we integrate
those methods and implement them in cne shared module.

First, we analyze the procedures of two interior point methods and then find a unified
formula in finding directions to improve the current solufion and conditions to terminate
the procedure. Second, we build the shored modules which can be used in each interior
point method. Then these modules cre experimented in NETLIB problems
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