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An Interior Point Method for Solving Linear
Programming with ﬁybrid Linear Constraints

Xu Shurong® Gong Daping

abstract An interior point method for solving linear programming with hybrid
linear constraints is presented, The method can uniformly treat equality and ine
quality constraints, and can also choose a few candidate constraints to take part
in the projective computation using its descending direction, In this way, the pr-
oblem scale can highly be reduced, especially for large scale problem, Numerical
tests have snown that our algorithm can effectively improve the convergence rate
The convergence proof is presented too,
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