§6.2 (part 2) Worksheet Kutztown University — MAT 361

§6.2 (PART 2): SOME IMPORTANT FORMULAS

1.] Recall the two variable LP (Problem Set 3, Number 1). Below the LP is in standard form along with its
partially filled out optimal tableau.

Maximize: z = 2x1 + 2.529

Row | Basic | 2 x1 22 S1 So RHS
0 z [1 0 o0 )
Subject to: x1 + 2x2 + 51 =350 f} &/A' SS_D
2371 + 29 sy = 400 1 xT1 0 1 0 > 3 /SD
T1,T2,51,52 > 0 2 Z2 0 0 1 2/5 .’L/B /0/0

a.) Using the set of basic variables that yield the optimal solution, identify the vectors gy, TNBvV,
cpy, cypy and the matrices B and .
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b.) Compute the matrix B~1N and use it to fill in the columns of the non-basic variables in the optimal

tableau.
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c.) Use the formula ¢j = CEVB_laj —¢; to compute the Row 0 coefficients of the non-basic variables.
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d.) Compute B~!b to find the RHS of each constraint for the optimal set of basic variables.
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e.) Use the formula ¢k, B~'b to find the optimal RHS in Row 0.
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f-) Suppose we changed the coefficient for x5 in the objective function to 2.5+ Acy. Find the optimality
range by computing the coefficients in Row 0 of the non-basic variables.
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