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Abstract In pervious papers, the author has reduced the Linear programming problem into a simple KA

unconstrained minimization problem and given a conjugate gradient method a BFGS variable metric
algorithm and a modified ellipsoid method respectively. This paper gives an approximate Newton's
method for solving that minimization problem and proves its global convergence. This method does not
need any assumptions, does not generate accumulative errors and converges rapidly. The numerical
results are very satisfactory.
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