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Abstract

After a general treatment of primal and dual active set strategies, we present the Dual
Active Set Algorithm for linear programming and prove its convergence. An efZcientimple-
mentation is developed using proximal point approximations. This implementation involves a
primal/dual proximal iteration similar to one introduced by Rockafellar, and a new iteration
based on optimization of a proximal vector parameter. This proximal parameter optimization
problem is well conditioned, leading to rapid convergence of the conjugate gradient method,
while the original proximal function is terribly conditioned, leading to almost undetectable con-
vergence of the conjugate gradient method. Limits as a proximal scalar parameter tends to

zero are evaluated. Intriguing numerical results are presented for Netlib test problems.
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