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Abstract

When infeasible interior-point methods are applied to large-scale linear
programming problems, they become unstable and cannot solve the problems if
convergence rates of primal feasibility, dual feasibility and duality gap are not
well-balanced. We can balance convergence rates of primal feasibility, dual feasibility
and duality gap by introducing control parameters. As a result, the stability and the

efficiency of infeasible interior-point methods can be improved.
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