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Abstract： 

We apply inner-iteration preconditioned 

Krylov subspace methods to an 

interior-point algorithm for linear 

programming. We employ the 

inner-iteration preconditioners recently 

developed by Morikuni and Hayami that 

deal with severely ill-conditioned linear 

equations in the final phase of the 

interior-point iterations. The advantage of 

our method is that it does not break down 

even when previous direct methods do. Also, 

we save computation time and storage 

compared to previous preconditioners. 

   

This is joint work with Yiran Cui, Keiichi 
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