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DORFENR TV GH T LI LIl o THONLZ D24 v [FE (1993),
Wi (1995) ] AR THEZ EEFINEEED, TOLIREFITLT) ZLD—2TH
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Implementing and Running the Alternating Direction Method of
Multipliers for Quadratic Transportation Problems

on a Vector Parallel Computer

Eiki Yamakawa

Abstract

The alternating direction method of multipliers is one of the sophisticated parallel algorithms
for mathematical programming problems with some network structure. This paper presents
implementation strategies of a special reformulation of the method for quadratic transportation
problems on a vector parallel computer VPP500. Performance of the method is examined

through extensive computational experiments.
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