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HW11 – P1, P2   solution

Problem1: Consider the following LP

Max 
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solve the above LP using tableau method.

Solution:

 Introduce slack variables to convert the original constraints to the following:
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In order to construct the initial basic variables, we construct an auxiliary LP:

Max 
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The initial basic variables, BV=
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. Set up the tableau with initial BV.
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The first row represents the objective of the auxiliary problem, the last three rows represent the constraints. 
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From this tableau, we find that entering BV= {
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}, Leaving BV={
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Entering BV = {
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}, leaving BV = 
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So the initial basis for the original LP problem is BV=
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so when 
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Problem 2: Original problem:         The dual LP:

Min 
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s.t. 
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Using simplex compute Z and 
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Solution:

The constraints of dual LP is as following (introducing slack variables 
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Since there are two constraints, there are two basic variables and three non basic variables.

BV={
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 is leaving BV, 
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 is entering BV.

Iteration 1:


[image: image45.wmf]1

1

0

0

1

1

1

3

1

1

2

0

10

10

0

3

5

0

5

4

3

2

1

-

-

-

-

-

RHS

x

x

x

x

x

  
[image: image46.wmf]4
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is leaving BV, and 
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 is entering BV.

Iteration 2:
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 is leaving BV. And 
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is entering BV.

Iteration 3:
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So BV={
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And when 
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Verify complimentary slackness property :
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