EMEAL SRS AFHAHE T

Preprocessing in Large Scale Linear Programming Problems

Abstract

Generally MPS, standardized by IBM, is the
input type of large scale linear programming
problems, and there may be unnecessary
variables or constraints. These can be discarded
by preprocessing. As the size of a problem is
reduced by preprocessing, the running time is
reduced. And more, the infeasibility of a problem
may be detected before using solution methods.

When the preprocessing implemented by this
paper is used in NETLIB problems, it removes
nunecessary variables and constraints by 219,
1596, respectively.

The use of preprocessing gives in the

average 21% reduction in running time by
applying the interior point method.
Preprocessing can detect 10 out of 30

infeasible NETLIB problems.
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_25fv47 | 77 (0.09) 59 (0.04)
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