7E The Big-M Method

is an arbitrarily large number so things like:
is positive

is negative

1. Solve the following linear programming problem using the Big-M method.
Maximise

Subject to:

Basic

variable

Basic

variable




Basic
variable

Basic
variable

Basic
variable

1 Introduce a slack variable for each constraint of the form =.

Introduce a surplus variable and an artificial variable for each constraint of the form =.

3 For each artificial variable a,, a, a; ... subtract M(a, + a, + a; ...) from the objective
function, where M is an arbitrarily large number.

o i A e In the Big-M method,

4 Eliminate the artificial variables from your objective @ i e

o R iabl o Bkt any artificial variables will
unction so that the variables remaining in your objective always start as basic variables.

function are non-basic variables.

5 Formulate an initial tableau, and apply the simplex method in the normal way.
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Step 3 is the new bit here.



2. Use the Big-M method to solve this linear programming problem.
Minimise

Subject to:

Basic
variable
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variable
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3. Set up the initial tableau for solving the following linear programming problem using the Big-
M method:

Maximise

Subject to

(Draw your own tables!)






