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块角型约束线性规划问题的内点分解算法 
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中国科学院计算数学与科学工程计算研究所 

摘要： 
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关键词： 

A DECOMPOSITION ALGORITHM FOR LINEAR PROGRAMMING PROBLEMS WITH 
BLOCK ANGULAR CONSTRAINTS

Wu Li(Institute of Computational Mathematics and Scientific/Engineering Computing Chinese Academy 
of Sciences)

Abstract: 

AbstractA decomposition algorithm for solving linear programming problems withblock angular 
constraints is given. Based on the decomposition principle for linearprogramming problems by the 
interior point method, the original problem can betransformed into a sequence of subproblems and a 
master problem associated witheach subproblem, and the algorithm approaches to an optimal solution 
of theproblem through the feasible region, without searching the venices from one to another along the 
edges. In order to save the storoge, the sparse matrix technique isused for the implementation, and 
numerical experiments have shown efficiency ofthe algorithm for a group of test problems.
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