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On Pivot Selection Rules of the Pivoting Method
for a Class of Second-order Cone Programming

Keisuke Kurital and Masakazu Muramatsu?

IDepartment of Computer Science, Graduate School of Electro-Communications,
The University of Electro-Communications
2Department of Computer Science, The University of Electro-Communications

A pivoting algorithm for solving a class of second-order cone programming (SOCP)
proposed by Muramatsu (2003) is implemented for the first time. Numerical experiments
show that the performance of the algorithm heavily depends on the choice of pivot selec-
tion rules. Furthermore, we propose an improvement of the pivoting procedure proposed
in Muramatsu (2003), which enhances efficiency of the pivoting algorithm. The algorithm
performs best with the mazimum decrease strategy pivoting rule proposed by Muramatsu
(2003) and the improved pivoting procedure.

Key words: Second-order cone programming problems, pivoting method.



