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In this research, we studied modeling, mathematics and algorithm of conic
linear programs. We developed a new facial reduction algorithm which takes advantage of polyhedral
structure when the cone associated with the problem is written as the direct product of nonlinear
cones and polyhedral cones, and demonstrated that for an important case of DNN cone, it reduces
computational complexity dramatically. We also developed a few new algorithms for conic linear
programs including an extension of Chubanov®s new polynomial-time linear programming algorithm to
symmetric cone programming including SDP and SOCP. We succeeded in development of new implementation

of interior-point algorithms for linear programming which only employees Krylov subspace iterative
methods for solving the system of linear equations arises in computing search directions. We claim
that the implementation for the first time succeeded in solving extensive number of Netlib instances
just by using the iterative solvers.
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