Cac dang toan
Dang chinh tic:
min ¢’ x
Ax =
x=0
Dang chuan:
min ¢’ x
Ax <b
x=0
Dang tong quat:
min ¢’ x
alx=b;, €M,
a’lx<b, €M,
alx = b;, i € M,
Xj >0, JjE N,
Xj <0, jEN,
VGi My, My, M3, Ny va N, 13 tap hop chi sb nao do.

Phwong phap hinh hoc
B1: V& mién chap nhan dugc cia RB
e V¢ tung phuong trinh
e Chon mién
B2: Tim mién chap nhan dugc (t0)
B3: V€ duong ham muc ti€u
e V¢ phuong
e Xac dinh hudng truot (min /max )
B4: Ktra/Xac dinh nghiém tdi wu, gia tri TN,

Cé 4 truong hop
e Nghiém duy nhat
e Vb sbnghiém
e V06 nghiém
e Khong gidi noi

DPuong muc:

a,x; + a,x, = a (a¢ = BSCNN(a,, a,))

Phuwong phap don hinh dang tir veng

B1: Xét bai toan ¢ dang chuan.
n

min z C]xj

j=1

j
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B2: Pua bién bu va dit muc tiéu 1a z.

Wi=bi_ ainj, i=1,...,m

-
||M:
[uny

B3: Chon bién vao 1a bién c6 hé s6 4m (nho) nhat. Bién ra 1a bién sao cho

X; = b, — axy, [EB
chon x;, thoa
b;
X = min—
i€EB alk

Phwong phap don hinh dang tir virng, trueong hop vé phai cac rang
bugc déu khong am
B1: Xét b; < 0. Chon tir ving Xuét phat 13 x,.

min x,

Zaux] Xo < b;, i=1...m

j=1
xj =0, j=01,..,n
B2: Chon hé s6 Am nhét nhu binh thuong.
B3: Néu gia tri x, = 0. Vay nghiém bai todn bo tro 1a nghiém tdi uu caa bai toan goc.
B4: Giai bai toan pha 2 khi thé cac gia trj ctia bai toan bo trg vao bai toan gdc.
B5: Néu gia tri x # 0. vay nghiém bai toan bo tro khong 1a nghiém tdi uu cua bai toan géc.
Luru y: Néu khong c6 ti s6 =% nao duong thi bai toan khong gidi noi.

Phwong phap don hinh dang bang

Viét bai toan dudi dang ma tran. Luu ¥: nén lam truéce dang tu vung dé lam dang bang d& hon.

Pinh 1y 3.1.1: Néu thuat toan don hinh kéo dai vo han thi n6 phai xoay vong.

Phwong phap Bland
Gidng nhu phuong phap thong thuong. Chi khac 13 bién vao 1a bién c6 chi s nhé nhat trong
céc bién c6 hé s6 am.
Dinh nghia 4.1.1:
(a) Piém x cua tap 16i S duoc goi 1a diém cyc bién néu x khong thé 13 t6 hop 16i cua hai
diém cua S khac x, tic 1a khong co y € S, khac x vay € [0,1]déx = (1 —y)y + yz.
(b)Piém x cua tap 1i S duoc goi 1a dinh caa S, néu c6 mot siéu phang sao cho S ndm hoan
toan & Mot phia cta né va siéu phang cat S chi cé diém x nay, tic 1a 3d € R, d # 0 sa0
chod’x <dTy Vy €S,y # x.
Pinh nghia 4. 1.2: Xét tap 16i da dién P trong R™, xac dinh boi cac dang thirc va bt dang
thuc.
(8) x* € R™ 1a nghiém co s& cua P tuong duong la ctia hé dang thic tuyén tinh va bat dang
thirc tuyén tinh, néu né théa moi rang budc dang thirc va trong s6 moi rang budc duoc
thoa chat, tire 1a voi dau =, ¢6 n rang budc doc 1ap tuyén tinh
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(b) Nghiém co s& thoa moi rang budc duoc goi 1a nghiém co s¢ chip nhan duoc.

Pinh 1y 4.1.2: Gia sir P 1a mot tap 16i da dién va x* € P. Khi d6 c6 ba khang dinh twong
duong

(@) x* 1a dinh.
(b) x* 1a di€m cuc bién. ’
(c) x* 1a nghiém co so chap nhan duoc.

Phwong phap do6i ngiu

D061 bai toan nhu sau:

min c¢Tx maxy’h
alx = b, i €M, yitwdo, €M,
al > b;, [ € M; yi 20, [ € M;
x>0, jEN y'A;<cf, jeN
x; <0, JEN, y'Aiz¢f, JEN,
xjtwdo,  j € N; y'Aj=c/, jEN;
Duwa trén bang quan h¢ sau: ’ i
GOC min max DOl NGAU
= b; tu do
l <
rang budc < b; <0 bien
> b; >0
>0 S G
bién <0 = Cj rang budc
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