
Some Useful Facts

Simplex algorithm: If Aj is a profitable column, pivot on the entry xij that minimizes min
i:xij>0

[

xi0
xij

]

.

Dual simplex algorithm: If row i is a profitable row, pivot on the entry xij that maximizes max
j:xij<0

[

x0j

xij

]

.

Revised simplex algorithm: Generate costs by c̄j = cj − π
′Aj and columns by B−1Aj.

Primal-dual algorithm: Update π∗ = π + θπ̄, where θ = min
j/∈J:π̄′Aj>0

[

cj − π
′Aj

π̄′Aj

]

.
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