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�	 Work per iteration involves solving a linear system with m  n equations
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�	 When � is large� then the centering direction dominates� i�e�� in the beginning�


the barrier algorithm takes steps towards the analytic center


�	 When � is small� then the a�ne scaling direction dominates� i�e�� towards the


end� the barrier algorithm behaves like the a�ne scaling algorithm


� Computational aspects of IPMs 
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Simplex vs� Interior point methods �IPMs	 

�	 Simplex method tends to perform poorly on large� massively degenerate


problems� whereas IP methods are much less a�ected�
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�	 In implementations of IPMs AX
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kA
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where L is a square lower triangular matrix called the Cholesky factor 
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�	 The construction of L requires O�n3	 operations� but the actual compu
�
tational e�ort is highly dependent on the sparsity � n umber of nonzero


entries	 of L


�	 Large scale implementations employ heuristics �reorder rows and columns


of A	 to im p ro ve sparsity o f L� If L is sparse� IPMs are stronger�


� Conclusions 
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� IPMs represent the present and future of Optimization�


� Very successful in solving very large problems�


� Extend to general convex problems
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