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AN IMPLEMENTATION OF THE DUAL INTERIOR ALGORITHM FOR LINEAR
PROGRAMMING

Wei Zi-luan;Wu Li Computig Center, Academia Sinica

Abstract:

An implementation of the dual interior algorithm for linear programming problems ispresented, aiming at

describing the format of input data and the technique of cholesky facto-rization for solving the large-
scale problems. Numerical results for a group of test problemsare also shown.
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