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A Modified Karmarkar Algorithm for Linear Programming
with Unknow Optimal Objective Value

Zhang Weimin Wang Yuwu

(Department of Computer Science)
Abstract

A variant of Karmarkar’s modified algorithm is given for solving Karmarkar’s standard lin-
ear programming with unknown optimal objective value. By using LDLT factorization of bordering
matrix and modified matrix, an efficient method is given. Finally, convergence and complexity
of the algorithm are given theoretically.

Key words linear programming, Karmarkar algorithm, LDLT factorization
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