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The development of fast algorithm for solving linear programming started a new
age
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For solving a linear programming problem with box constraints, we
designed the algorithm so that the "faces" corresponding to the vertices of the box constraint. This
algorithm is able to find an optimal solution without using Wolfe"s algorithm for finding the
minimum norm on a Zonotope.

The algorithm in this study was compared with the LP-Newton method by numerical experiments. When
the dimension is 1000 and the number of constraints is 150, the CPU time to find a optimal solution
by LP-Newton method is 34.3 seconds and while it is 5.9 seconds by the proposed method. The number

of using the Newton steps dropped from 4.0 to 2.0 on average. We believe that the proposed method
was observed to be superior in terms of calculation speed.
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m 100 100 100 100 150 150 150 150
n 250 500 750 1000 250 500 750 1000
LP-Newton 1.8 3.1 4.5 4.3 7.9 11.4 23.9 34.3
1.8 1.0 1.7 23 4.5 4.2 5.0 5.9
LP-Newton steps 4.7 4.0 4.0 4.0 5.0 4.6 4.1 4.0
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