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ON A REGULARIZATION METHOD FOR IMPROPER LINEAR PROGRAMS

L. D.Popov

We continue the study of alternative duality formation schemes in linear programming based on the symmetric
regularization of the Lagrange function simultaneously in the primal and dual variables. A feature of this work
is the use of non-Euclidean stabilizing norms. Symmetric bounds for the error of the resulting solution are
obtained for the new schemes. The properties of the method are investigated in the case where the constraint
system of the original problem is inconsistent. For such problems (improper problems of the first kind), the
method gives their generalized solution with an appropriate interpretation. For the improper case, we derive
similar estimates for the deviation of the regularized solution from the generalized solution.
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