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General LP problems
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The dual problem
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Example

Find thedualof thefollowing problem:
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Example cont.
Firstwrite theproblemin anequivalentform:
maximize
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Example cont.
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minimize

� � � �� � � �� � �#" �	$

subject to:

� � � �� � �� �%" � �

� � � � �� �� �

� � � �� � � �� �	$ �

�� � �%" � ��$ �

LinearProgramming– p.6/8



Weak duality theorem

Fact 1 For any solution

& � � �' ' ' � & � � to the primal and
any solution

&(� � �' ' ' � &� � to the dual we have
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Duality theorem
Theorem 2 If a linear programming problem has an
optimal solution, then its dual has an optimal solution
and the optimal values of two problems coinside.
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