Chapter 4.
1. Linear Programming.

Ve shall first consider the maximization problem. We
may write: maximize the lirear cbjective function

{1) P = ¢ .7

subjest to the system of constraints:

{2) A.1rT = Vb

Here ¢ anéd r are n dimensional row vectors

b i an ® dimensional ecolumr vector

b = El + hz b AN B

where m = & &lways.

A is an = by n matrix.



