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Abstract: In resent years, semidefinite program (SDP) has been intensively studied both in
theoretical and practical aspects of various fields including interior-point methods, combinato-
rial optimization and the control and systems theory. The SDPA (SemiDefinite Programming
Algorithm) [1] is an optimization software, implemented by C++ language, of a Mehrotra-type
primal-dual predictor-corrector interior-point method for solving the standard form semidef-
inite program. The SDPA incorporates special data structures for handling block diagonal
matrices and an efficient method proposed by Fujisawa et al. [2] for computing search direc-
tions when problems to be solved are large scale and sparse. In this paper, we also discuss
parallel execution of the SDPA on the Ninf [3], a global network-wide computing infrastruc-
ture which has been developed for high-performance numerical computation services. Ninf is
intended not only to exploit high performance in global network parallel computing, but also
to provide a simple programming interface similar to conventional function calls in existing
languages. Therefore, the SDPA on the Ninf enjoys the following features: 1. Solving many
SDPs simultaneously without complicated implementation. 2. Computational resources in-
cluding hardware and software distributed across a wide area network are available. We report
some numerical results on a parallel implementation of the successive convex relaxation method
proposed by Kojima and Tuncel [4] applying the SDPA on the Ninf.

Key words: semidefinite programming, primal-dual interior-point method, optimization soft-
ware, global computing
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