Bibliography

[AGMX96] E. Anderson, Jacek Gondzio, Csaba Mészáros, and Xiaojie Xu. Implementation of interior point methods for large scale linear programming. Technical report, Logilab, HEC Geneva, Section of Management Studies, University of Geneva, Geneva, Switzerland, January 1996.

[AHO96] F. Alizadeh, J. A. Haeberly, and M. Overton. Primal-dual interiorpoint methods for semidefinite programming: Convergence rates, stability and numerical results. Technical Report 721, Computer Science Department, New York University, New York, May 1996. Revised version of “Primal-dual interior-point methods for semidefinite programming”, 1994.

[Ali91] F. Alizadeh. Combinatorial optimization with interior point methods and semi-definite matrices. Ph.D. dissertation, University of Minnesota, Minneapolis, MN, Oct 1991.

[Ali95] F. Alizadeh. Interior point methods in semidefinite programming with applications to combinatorial optimization. SIAM Journal on Optimization, 5:13–51, 1995.

[ALP95] M. Anitescu, G. Lesaja, and F. A. Potra. Equivalence between different formulations of the linear complementarity problem. Technical report, Department of Mathematics, University of Iowa, Iowa City, Iowa, June 1995.

[ALR92] K.M. Anstreicher, J. Lee, and T.F. Rutherford. Crashing a maximumweight complementary basis. Mathematical Programming, 54:281–294, 1992.

[Ans96] K. M. Anstreicher. Potential reduction algorithms. Technical report, Department of Management Sciences, University of Iowa, Iowa City, Iowa, 1996. To appear in Interior Point Methods, T. Terlaky, ed.

139

[AY95] E. Anderson and Y. Ye. On a homogeneous algorithm for the monotone complementarity problem. Technical report, Department of Management Sciences, The University of Iowa, Iowa City, Iowa, May 1995.

[BF63] R. Bellman and K. Fan. On systems of linear inequalities in Hermitian matrix variables. In V. L. Klee, editor, Convexity, volume 7 of Proc. Symposia in Pure Mathematics, pages 1–11. American Mathematical Society, Providence, RI, 1963.

[BGFB94] S. Boyd, L. E. Ghaoui, E. Feron, and V. Balakrishnan. Linear Matrix Inequalities in System and Control Theory. Society for Industrial and Applied Mathematics, Philadelphia, 1994.

[BS73] F. Black and M. Scholes. The pricing of options and corporate liabilities. Journal of Political Economy, 81:637–659, 1973.

[CD80] C. W. Cryer and M.A.H. Dempster. Equivalence of linear complementarity problems and linear programs in vector lattice Hilbert spaces. SIAM Journal on Control and Optimization, 18:76–90, 1980.

[CF95] P. P. Carr and D. Fauget. Fast accurate valuation of American options. Technical report, Johnson Graduate School of Management, Cornell University, Ithaca, NY, December 1995.

[Chv83] V. Chvátal. Linear Programming. W. H. Freeman and Company, New York, 1983.

[Cot64a] R. W. Cottle. Nonlinear programs with positively bounded Jacobians. Ph.D. dissertation, Department of Mathematics, University of California, Berkeley, 1964.

[Cot64b] R. W. Cottle. Note on a fundamental theorem in quadratic programming. Journal of the Society for Industrial and Applied Mathematics, 12:663–665, 1964.

[CPS92] R.W. Cottle, J.-S. Pang, and R.E. Stone. The Linear Complementarity Problem. Academic Press, Boston, 1992.

[CPV81] R. W. Cottle, J. S. Pang, and V. Venkateswaran. Sufficient matrices and the linear complementarity problem. Linear Algebra and its Applications, 41:73–80, 1981.

[Dan51] G. B. Dantzig. Maximization of a linear function of variables subject to linear inequalities. In Tj. C. Koopmans, editor, Activity Analysis of Production and Allocation, pages 339–347. Wiley, New York, 1951.

[Dan63] G. B. Dantzig. Linear Programming and Extensions. Princeton University Press, Princeton, NJ, 1963.

[dH94] D. den Hertog. Interior Point Approach to Linear, Quadratic and Convex Programming. Kluwer Academic Publishers, Dordrecht, The Netherlands, 1994.

[Dik67] I. I. Dikin. Iterative solution of problems of linear and quadratic programming. Doklady Akademiia Nauk SSSR, 174:747–748, 1967. English Translation: Soviet Mathematics Doklady 8, pp. 674–675.

[DMVV92] B. L. De Moor, L. Vandenberghe, and J. Vandewalle. The generalized linear complementarity problem and an algorithm to find all its solutions. Mathematical Programming, 57:415–426, 1992.

[EL81] B.C. Eaves and C.E. Lemke. Equivalence of LCP and PLS. Mathematics of Operations Research, 6:475–484, 1981.

[Far94] Gy. Farkas. A Fourier-fèle mechanikai elv alkalmazásai (On the applications of the mechanical principle of Fourier). Mathematikai ès Termèszettudományi Èrtesitö, 12:457–472, 1894.

[Far98] Gy. Farkas. Paramèteres mòdszer Fourier mechanikai elvéhez (A parametric method for the mechanical principle of Fourier). Mathematikai ès Physikai Lapok, 7:63–71, 1898.

[FM68] A. V. Fiacco and G. P. McCormick. Nonlinear Programming: Sequential Unconstrained Minimization Techniques. John Wiley and Sons, New York, 1968.

[FP66] M. Fiedler and V. Pták. Some generalizations of positive definiteness and monotonicity. Numerische Mathematik, 9:163–172, 1966.

[Fri55a] K.R. Frisch. The logarithmic potential method for solving linear programming problems. Technical report, Institute of Economics, Oslo, Norway, 1955.

[Fri55b] K.R. Frisch. The logarithmic potential method of convex programming. Technical report, Institute of Economics, Oslo, Norway, 1955.

[Gay85] D. M. Gay. Electronic mail distribution of linear programming test problems. Mathematical Programming Society COAL Newsletter, 13:10–12, December 1985.

[GLS86] M. Grötschel, L. Lovász, and A. Schrijver. Combinatorial Optimization and the Ellipsoid Method. Springer, Berlin, 1986.

[Gon92] C. C. Gonzaga. Path following methods for linear programming. SIAM Review, 34:167–227, 1992.

[Gow94] M. S. Gowda. On the extended linear complementarity problem. Technical report, Department of Mathematics and Statitics, University of Maryland Baltimore County, Baltimore, Maryland, January 1994.

[Gow95] M. S. Gowda. Reducing a monotone horizontal LCP to an LCP. Applied Mathematics Letters, 8:97–100, 1995.

[Gra81] A. Graham. Kronecker Products and Matrix Calculus with Applications. Ellis Horwood Limited, John Wiley, New York, 1981.

[GT56] A. J. Goldman and A. W. Tucker. Theory of linear programming. In H.W. Kuhn and A.W. Tucker, editors, Linear Inequalities and Related Systems, pages 53–97. Princeton University Press, Princeton, NJ, 1956.

[Gül95] O. Güler. Generalized linear complementarity problems. Mathematics of Operations Research, 20:441–448, 1995.

[GW95] M. X. Goemans and D. Williamson. Improved approximation algorithms for maximum cut and satisfiability problems using semidefinite programming. Journal of the ACM, 42:1115–1145, 1995.

[GY93] O. Güler and Y. Ye. Convergence behavior of interior-point algorithms. Mathematical Programming, 60:215–228, 1993.

[HRVW96] C. Helmberg, F. Rendl, R. J. Vanderbei, and H. Wolkowicz. An interior-point method for semidefinite programming. SIAM Journal on Optimization, 6:342–361, 1996.

[Hua67] P. Huard. Resolution of mathematical programming with nonlinear constraints by the method of centres. In J. Abadie, editor, Nonlinear Programming, pages 207–219. North-Holland Publishing Company, Amsterdam, Holland, 1967.

[Hut95] J. P. Hutton. Fast Valuation of Derivative Securities. Ph.D. dissertation, Department of Mathematics, University of Essex, U.K., July 1995.

[Kar84] N. K. Karmarkar. A new polynomial time algorithm for linear programming. Combinatorica, 4:373–395, 1984.

[Kha79] L. Khachiyan. A polynomial algorithm in linear programming. Doklady Akademiia Nauk SSSR, 224:1090–1096, 1979. English Translation: Soviet Mathematics Doklady 20, pp. 1093–1096.

[KM72] V. Klee and G.J. Minty. How good is the simplex method? In O. Shisha, editor, Inequalities, number 3, pages 159–175. Academic Press, 1972.

[KMM93] M. Kojima, N. Megiddo, and S. Mizuno. A primal-dual infeasible interior point algorithm for linear programming. Mathematical Programming, 61:263–280, 1993.

[KMNY91] M. Kojima, N. Megiddo, T. Noma, and A. Yoshise. A Unified Approach to Interior Point Algorithms for Linear Complementarity Problems. Springer-Verlag, Berlin, Heidelberg, 1991.

[KMY91] M. Kojima, S. Mizuno, and A. Yoshise. An O( √ nL) iteration potential reduction algorithm for linear complementarity problems. Mathematical Programming, 50:331–342, 1991.

[Kra91] E. Kranich. Interior point methods for mathematical programming : A bibliography. Available through NETLIB, 1991.

[KSH94] M. Kojima, S. Shindoh, and S. Hara. Interior-point methods for the monotone linear complementarity problem in symmetric matrices. Technical report, Department of Information Sciences, Tokyo Institute of Technology, Tokyo 152, Japan, April 1994.

[Law76] E.L. Lawler. Combinatorial Optimization. Holt-Rinehart-Winston, New York, 1976.

[Lem65] C.E. Lemke. Bimatrix equilibrium points and mathematical programming. Management Science, 11:681–689, 1965.

[LMS91] I. J. Lustig, R. E. Marsten, and D. F. Shanno. Computational experience with a primal-dual interior-point method for linear programming. Linear Algebra and its Applications, 152:191–222, 1991.

[LMS92] I. J. Lustig, R. E. Marsten, and D. F. Shanno. On implementing Mehrotra’s predictor-corrector interior-point method for linear programming. SIAM Journal on Optimization, 2:435–449, 1992.

[LMS94] I. J. Lustig, R. E. Marsten, and D. F. Shanno. Interior point methods for linear programming: Computational state of the art. ORSA Journal on Computing, 6:1–14, 1994.

[LS95] C.-J. Lin and R. Saigal. A predictor corrector method for semi-definite linear programming. Technical report, Department of Industrial and Operations Engineering, University of Michigan, Ann Arbor, MI, 1995.

[Man76] O. L. Mangasarian. Linear complementarity problems solvable as linear programs. Mathematical Programming, 10:263–270, 1976.

[Man79] O. L. Mangasarian. Simplified characterizations of linear complementarity problems solvable as linear programs. Mathematics of Operations Research, 4:268–273, 1979.

[Mar52] H. M. Markowitz. Portfolio selection. Journal of Finance, 7:77–91, 1952.

[Mar59] H. M. Markowitz. Portfolio Selection: Efficient Diversification of Investments. John Wiley & Sons, Inc., New York, 1959.

[Mat92] The Mathworks, Inc., Natick, MA. MATLAB Reference Guide, 1992.

[Meh92] S. Mehrotra. On the implementation of a primal-dual interior point method. SIAM Journal on Optimization, 2:575–601, 1992.

[Miz94] S. Mizuno. Polynomiality of infeasible-interior-point algorithms for linear programming. Mathematical Programming, 67:109–119, 1994.

[MKT95] S. Mizuno, M. Kojima, and M. J. Todd. Infeasible-interior-point primal-dual potential-reduction algorithms for linear programming. SIAM Journal on Optimization, 5:52–67, 1995.

[Mon95] R. D. C. Monteiro. Primal-dual path following algorithms for semidefinite programming. Technical report, School of Industrial and Systems Engineering, Georgia Institute of Technology, Atlanta, GA, September 1995.

[MP95] O. Mangasarian and J.S. Pang. The extended linear complementarity problem. SIAM Journal of Matrix Analysis and Applications, 16:359– 368, 1995.

[MTY93] S. Mizuno, M. J. Todd, and Y. Ye. On adaptive-step primal-dual interior-point algorithms for linear programming. Mathematics of Operations Research, 18:964–981, 1993.

[NN90] Yu. Nesterov and A. Nemirovsky. Optimization over positive semidefinite matrices: Mathematical background and user’s manual. USSR Acad. Sci. Centr. Econ. and Math. Inst., Moscow, USSR, 1990.

[NN94] Yu. Nesterov and A. Nemirovsky. Interior-Point Polynomial Algorithms in Convex Programming. SIAM, Philadelphia, PA, 1994.

[NT94] Yu. Nesterov and M. J. Todd. Self-scaled barriers and interior-point methods in convex programming. Technical report, School of Operations Research and Industrial Engineering, Cornell University, Ithaca, NY, 1994. To appear in Mathematics of Operations Research.

[NT95] Yu. Nesterov and M. J. Todd. Primal-dual interior-point methods for self-scaled cones. Technical report, School of Operations Research and Industrial Engineering, Cornell University, Ithaca, NY, 1995.

[Pot92] F. Potra. An infeasible interior-point predictor-corrector algorithm for linear programming. Technical report, University of Iowa, Iowa City, IA, June 1992.

[PS94] Florian A. Potra and Rongqin Sheng. A large-step infeasible-interior-point method for the P_∗-matrix LCP. Technical report, Department of Mathematics, University of Iowa, Iowa City, Iowa, December 1994.

[Ren88] J. Renegar. A polynomial-time algorithm based on Newton’s method for linear programming. Mathematical Programming, 40:59–94, 1988.

[SG95] R. Sznajder and M. S. Gowda. Generalizations of P_0- and P - properties; extended vertical and horizontal LCPs. Linear Algebra and its Applications, 223/224:695–715, 1995.

[SSK96] M. Shida, S. Shindoh, and M. Kojima. Existence of search directions in interior-point algorithms for the SDP and the monotone SDLCP. Technical report, Department of Mathematical and Computing Sciences, Tokyo Institute of Technology, Tokyo 152, Japan, February 1996.

[ST96] A. Seifi and L. Tunçel. A constant-potential infeasible-start interiorpoint algorithm with computational experiments and applications. Technical report, Department of Combinatorics and Optimization, University of Waterloo, Waterloo, Ontario, Canada, June 1996.

[STW58] H. Samelson, R.M. Thrall, and O. Wesler. A partition theorem for Euclidean n-space. Proceedings of the AMS, 9:805–807, 1958.

[SZ95] J. F. Sturm and S. Zhang. Symmetric primal-dual path following algorithms for semidefinite programming. Technical report, Econometric Institute, Erasmus University Rotterdam, The Netherlands, December 1995.

[Tan88] K. Tanabe. Centered Newton method for mathematical programming. In M. Iri and K. Yajima, editors, System Modeling and Optimization:

Proceedings of the 13th IFIP Conference, Tokyo, Japan, Aug./Sept. 1987, volume 113, pages 197–206. Springer-Verlag, Berlin, 1988.

[Tod94] M. J. Todd. private communication, December 1994.

[Tod95] M. J. Todd. Potential-reduction methods in mathematical programming. Technical report, School of Operations Research and Industrial Engineering, Cornell University, Ithaca, NY, January 1995. To appear in Mathematical Programming.

[TT95] R. H. Tütüncü and M. J. Todd. Reducing horizontal linear complementarity problems. Linear Algebra and its Applications, 223/224:717–729, 1995.

[TTT96] M. J. Todd, K. C. Toh, and R. H. Tütüncü. On the Nesterov-Todd direction in semidefinite programming. Technical report, School of Operations Research and Industrial Engineering, Cornell University, Ithaca, NY, March 1996.

[Tuc56] A. W. Tucker. Dual systems of homogeneous linear relations. In H.W. Kuhn and A.W. Tucker, editors, Linear Inequalities and Related Systems, pages 3–18. Princeton University Press, Princeton, NJ, 1956.

[Tun94] L. Tunçel. Constant potential primal-dual algorithms: A framework. Mathematical Programming, 66:145–159, 1994.

[TY90] M. J. Todd and Y. Ye. A centered projective algorithm for linear programming. Mathematics of Operations Research, 15:508–529, 1990.

[TY94] M. J. Todd and Y. Ye. Approximate Farkas lemmas and stopping rules for iterative infeasible-point algorithms for linear programming. Technical report, School of Operations Research and Industrial Engineering, Cornell University, Ithaca, NY, 1994.

[Väl95] H. Väliaho. P_∗-matrices are just sufficient. Technical report, Department of Mathematics, University of Helsinki, Helsinki, Finland, 1995.

[VB96] L. Vandenberghe and S. Boyd. Semidefinite programming. SIAM Review, 38:49–95, 1996.

[VDMV89] L. Vandenberghe, B. L. De Moor, and J. Vandewalle. The generalized linear complementarity problem applied to the complete analysis of resistive piecewise-linear circuits. IEEE Transactions on Circuits and Systems, 36:1382–1391, 1989.

[Wil71] A. N. Willson, Jr. A useful generalization of the P_0-matrix concept. Numerische Mathematik, 17:62–70, 1971.

[Wri94] S. Wright. An infeasible-interior-point algorithm for linear complementarity problems. Mathematical Programming, 67:29–51, 1994.

[XHY93] X. Xu, P-F. Hung, and Y. Ye. A simplified homogeneous and selfdual linear programming algorithm and its implementation. Technical report, Department of Management Sciences, University of Iowa, Iowa City, Iowa, 1993.

[Ye91] Y. Ye. An O(n^3L) potential-reduction algorithm for linear programming. Mathematical Programming, 50:239–258, 1991.

[Ye95] Y. Ye. On homogeneous and self-dual algorithms for LCP. Technical report, Department of Management Sciences, University of Iowa, Iowa City, Iowa, 1995.

[YKKH93] Y. Ye, K. O. Kortanek, J. Kaliski, and S. Huang. Near boundary behavior of primal-dual potential-reduction algorithms for linear programming. Mathematical Programming, 58:243–255, 1993.

[YTM94] Y. Ye, M. J. Todd, and S. Mizuno. An O( √ nL)-iteration homogeneous and self-dual linear programming algorithm. Mathematics of Operations Research, 19:53–67, 1994.

[Zha94] Y. Zhang. On the convergence of a class of infeasible interior-point methods for the horizontal complementarity problem. SIAM Journal on Optimization, 4:208–227, 1994.

[Zha95a] Y. Zhang. On extending primal-dual interior-point algorithms from linear programming to semidefinite programming. Technical report, Department of Mathematics and Statistics, University of Maryland Baltimore County, Baltimore, MD, October 1995.

[Zha95b] Y. Zhang. User’s guide to LIPSOL. Technical Report 95-19, Department of Mathematics and Statistics, University of Maryland Baltimore County, Baltimore, MD, 1995.

[Zha96] Y. Zhang. Solving large-scale linear programs by interior-point methods under the MATLAB environment. Technical Report 96-01, Department of Mathematics and Statistics, University of Maryland Baltimore County, Baltimore, MD, 1996.