min ¢’z

subject to Az = b,

x>0

where

Math 661 Optimization (Bueler)

Bxp=b — xB:l;:

cg =
N:{ }, N: CN =
Bly=cp = y= = éin=cn—N'y=
index from N/ entering ait
¢n > 07?: stop, optimum‘ N — t= — BA L =A — A= =
of min G
m,t
- . index from B of leaving
A; <07?: stop, unbounded {abzzt} - { N s =
7 min over a; ; > 0
B:{ }, B = cg = Bip=b = xp=0b=
v-{ )
Bly=cp = y= = éin=cy—N'y=
index from A/ ~ entering ant
¢y > 07?: stop, optimum‘ N — t= - BAi=A = A= ¢ | =
of min e

A, <07 stop, unbounded {

index from B of leaving

— s =
min over a; ; > 0




, Brp=b — zp=b=

B — { }, B = CB =
N: { }, N = CN =
BTy:cB:>y: 0 éN:cN—NTy:
index from A/  entering an,t
¢y > 07?: stop, optimum‘ CN — t= — BA=A; — A; = =
of min a
m,t
- . index from B of leaving
A; <07?: stop, unbounded {afzzt} - { } N s =
7 min over a; ; > 0
B:{ }7 B: cp = s B$B:b:>$B:l;:
N: { }, N = CN =
Bly=cp = y= —  iéy=cy—NTy=
index from A/  entering arp
¢y > 07?: stop, optimum‘ N — t= — BA; = Ay = A= =
of min G
m,t
— . index from B of leaving
A; < 07?: stop, unbounded {abzzt} = { N 5 —

min over a; + > 0



