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Experimental Study on Supernodal Column Choleksy
Factorization in Interior-Point Methods®*

Tongryol Seol** - Howon Jung*** - Soondal Park**

ABSTRACT

The computational speed of interior point method depends on the speed of Cholesky

factorization. The supernodal column Cholesky factorization is a fast method that performs

Cholesky factorization of sparse matrices with exploiting computer’s characteristics. Three steps

are necessary to perform the supernodal column Cholesky factorization: symbolic factorization,

creation of the elimination tree, ordering by a post-order of the elimination tree and creation of

supernodes. We study performing sequences of these three steps and efficient implementation of

them.
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1:for j =1t n d

20 compute Adi(j) at AAT:
3:  Reach(j) :=
4: for each 7 in Adi(y) &
5: if 7> then
Reach(j) = Reach(H\J(i}:
6: emd
T:end
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9: if Reach{k)+¢ then
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12: end

13:emd
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1:for j :=1to #n do
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12: end
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l:for 7 :=1to »n do

2:  ISLEAFL j] := FALSE:

3:  PREV_ROWNZL 7] :=

4:end

5:for j =1t #n do

6: compute |T[ 71|

T:end

8:for j :=1to »n do

9: for each a;#0 and >, do
10: k := PREV_ROWNZ[ z1:
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13:  end

14:end
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