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A general direct approach to compute interior point iterations for optimization prob-
lems is to solve symmetric augmeted systems. In the talk we describe the basic
properties of the diagonal perturbations of these systems and the use of such per-
turbations to increase numerical robustness of interior point methods. We show the
connection between diagonal perturbation and convexification techniques that are
very important for interior point methods when solving nonconvex problems. A new
efficient and computationally cheap technique is introduced for convexification and
its usefulness is demonstrated by numerical experiments.
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