Example 4: Maximize 3x1 — 4x5 + x3 subject to

T1 +2x9 + 323 < -2

2.7]1 — T2 23
To +523 <10
X1, T2, :L.SZO
r1T o9 T3 U U2 Uz ai a It T2 Irs Uj U2 U3 a1 a2
a1|-1-2-3-10 01 0 2 ap 0 —5/2 -3 -1-1/2 0 1 1/2| 7/2
az| 2 -1 0 0 -1 0 0 1 3 z; 1 -1/2 0 0 -1/2 0 0 1/2| 3/2
uz| 0 1 5 0 0 1 0 0 10 u3 0 1 5 0 0 1 0 0 10
-13 3 1 1 0 0 0 -1 0 5/2 3 1 1/2 0 0 1 |-7/2
Phase I begins. Phase I ends with nonzero objective
1 enters, ay departs. function. Original LPP is infeasible
Example 5
Maximize 3x1 — 4x2 4+ x3 subject to T1+2x9 — 313 < =2
2.171 — T2 23
To +5x3 <10
x17x27$320
1T 2 T3 Uy U2 Uz a1 G2 I Tro X3 Uj U2 U3z a1 a9
a1|—-1-23 -1 0 01 0 2 r3 —1/3-2/3 1 -1/3 0 0 1/3 0| 2/3
az| 2 -1 0 0 -1 0 0 1 3 a 2 -1 0 0 —-10 0 1| 3
—
us| 0 1 5 0 0 1 0 0 10 us 5/3 13/3 0 5/3 0 1 —5/3 0 |20/3
-13 -31 1 000 -1 -2 1 0 0 1 0 1 0] -3
Phase I begins: x3 enters, a; departs. Phase I continues: z; enters, ay departs.
4
ryT T2 I3 U Ug U3 rT T I3 Ui Ug U3 a1 a9
z3| 0 =5/6 1 —-1/3 =1/6 0 7/6 z3| 0 =5/6 1 —-1/3 -1/6 0 1/3 1/6| 7/6
zy| 1 =-1/20 0 -=1/2 0 3/2 - zy| 1 =-1/20 0 -=1/20 0 1/2| 3/2
uz| 0 31/6 0 5/3 5/6 1 25/6 uz| 0 31/6 0 5/3 5/6 1 —5/35/6|25/6
0 5/3 0 —-1/3-1/6 0 16/3 0O 0 0 0 0O 0 1 1 0

Phase II begins. u; enters, ug departs.

$
ry T2 T3 UL U2 U3Z
z3 0 1/5 1 0 0 1/5] 2
z; 1 =-1/2 0 0 —1/2 0 | 3/2
wy 0 31/10 0 1 1/2 3/5| 5/2
0 27/10 0 0 0 1/5]13/2

Phase II ends. Optimal solution:
Iry = 3/2, o = 0, Ir3 = 2, z = 13/2

Phase I ends. Artificial variables
have been driven out.




