
Interior point Algorithm

• perturbed optimality conditions

• Newton's method

• primal-duel method for
LP 's .
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Barrier function - Gs
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Primal barrier method

Solie a sequence of linearly constrained
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Perturbed optimality conditions
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we can tie those optimality conditions together by identifying
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optimality conditions
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we can con't optimality condition simultaneously as :
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Newton 's Method
×;zi=t
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An approximate solution cosy,# with Cx, 2-220

satisfies feed,y,z) = 0

Apply Newton's method for not finding.
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Primal - dual method for LP
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Linear Algebra
The main work is in computing the step d-ration .
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