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Abstract:

The Generalized Newton Method for Linear Programming

M.Parandegan Kazemipour

The solution of the LP problem can be obtained by minimization of the exterior penalty function of the
dual(primal) problem. This function is piecewise quadratic convex and diffrentiable. The generalized
Newton method is proposed for minimizing of this function and this Newton method can be given in a

few lines of Matlab code.

Key words: Newton method, penalty-method, minimum norm solution, hessian matrix, generalized

hessian matrix.
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