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Abstract. Since Karmarkar proposed a new interior-point method for linear program in
1984, the interior-point method has made dramatic progress in these fifteen years. Com-
peting with the traditional simplex method, the interior-point method is now known as the
most powerful computational method for solving huge scale linear programs. In the field of
continuous optimization, the interior-point method has been successfully extended to con-
vex quadratic programs, semidefinite programs, and more general convex programs, while,
in the field of discrete optimization, the interior-point method has been playing an impor-
tant role in terms of the semidefinite programming relaxation of 0-1 integer programs. The
purpose of this article is to present basic ideas behind the interior-point method without
using deep mathematics, and to give an overview of recent development of mathematical
programming emphasizing the interior-point method.
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