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An Implementation of Preprocessing for Interior Point Methods
for Linear Programming”

Myeongki Seong** - Sungmook Lim** - Soondal Park**

—a Abstract B

We classified preprocessing methods into (1) analytic methods, (2) methods for removing implied free
variables, (3) methods using pivot or elementary row operations, (4) methods for removing linearly dependent
rows and columns and (5) methods for dense columns. We noted some considerations to which should be paid
attention when preprocessing methods are applied to interior point methods for linear programming. We proposed
an efficient order of preprocessing methods and data structures. We also noted the recovery process for dual
solutions.

We implemented the proposed preprocessing methods, and tested it with 28 large scale problems of NETLIB.
We compared the results of it with those of preprocessing routines of HOPDM, BPDPM and CPLEX.
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fit2d 055 1069 261 0.88 stocfor3 0.8 135 061 119
fit2p 029 807 0.36 0.46 woodlp 041 265 064 0.36
greenbea 047 093 041 0.42 woodw 0.34 0.87 0.73 0.25

* ey BAlg ox %3
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