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An infeasible interior-point algorithm with new search direction

In this paper we introduce a new interior-point method, which is suitable for solving linear optimization problems. The special feature of the algorithm is that we do not assume that the initial points are feasible solutions of the primal and dual problems. Therefore, we define steps that provide the feasibility and the optimality as well. We demonstrate that this method gives solution in polynomial time and we prove that the algorithm has the same complexity as the best known infeasible interior-point methods. The novelty of this study is appreciable in finding search directions, in defining the algorithm and in new techniques used in the analysis of the complexity.



