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Consider the linear programming problem in standard form

T

minimize z = c'zx
subject to Ax = b ()
z > O

with b > O.

1. REORDERING
Write!

= Bﬂ and A= [B N|

then

T

z = cux
_ [ .T|'B
= |:CB CN:| |:LUN:|
= CgJ}B + C%ﬁ]\[ (1)
We then can rewrite problem (x) as follows
minimize 2 = chrp + CNTN (2)
subject to  Bxp+ Nzy =0b (3)

z>0

B is basis matrix, hence non-singular, i.e. B! exists.

Lsee section 4.3 for notation



2. EXPRESS BASIC VARIABLES AND OBJECTIVE IN TERMS OF THE NON-BASIC VARI-
ABLES

Solving (3) for zp yields

rg=B"'b— B 'Nay. (4)

Using (4) in (1) yields
z = chB + c%xN
_ T p-1 -1 T
= cx(B7b— B zy)+cyrn by (4)
= LB b+ (ch — 5B N)ay
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