Linear Programming
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Short example

maximize x; + 2z, + x5

subject to:
L1 T X3 g 2
L1 T I9 S 3
L9 1T I3 Sl

X1,X2,T3 Z 0

10 1
A=1110
011

c=1121

ZE:[iEl Lo X3 T4 Iy 5136]
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First iteration

1
B=1]0
0

CN — CBB_lAN = 1
enteringis x»
d=Blta=[0 1 1].

Find thelargestt suchthat:
2—1-02>0,
3—t-1>0,
1—t-1>0.
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First iteration

t = 1 andleaving variableis

New solution:
F o -
¥ =1 2

1
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Second lteration

1
B=10
0

S = O
—_ = O

cgB 1Ay =1[0 2 2.

Thuscy —cgB Ay =1 -1 -2 |.
Enteringvariableis x.
d=Bta=[11 0].

Find thelargestt suchthat:
2—1t-1>0,
2—1t-1>0,
1—¢-02>0.
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Second lteration

t = 2 andleaving variableis x5

New splut_ion:
0
=1 2

1
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Third 1teration

110"
B=1]011
00 1

cgBT'Ay =111 1].
ThUSCN — CBB_lAN — [ 0 —1 —1 ]
Currentsolutionis optimal.
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