1 The Simplex Algorithm

C is a conjunction of equations;
i, I, j, J, n, m are integers;

aij, bi, ei, di are constants;

f, t are linear expressions;
c1...cp are equations;

Ti, yj are variables.

simplex_opt(C, f)
let C be of the form ¢y A--- A cp
for eachi € {1,...,n}
let ¢; be of the form z; = b; + ijzl Qij Yj
endfor
let f be of the form e + ¥, djy;

% Choose variable yj to become basic

if for all j € {1,...,m}dj > 0 then
return(true, C, f)

endif

choose J € {1,...,m} such that dj <0

% Choose variable z; to become non-basic

if for alli € {1,...,n}aiy > 0 then
return(false, C, f)

endif

choose I € {1,...,n} such that
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replace yj by tin f
for each i € {1,...,n}
if © # I then replace y; by t in ¢; endif
endfor
return simplex_opt(Afci, f).



