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max Z = Sy + Shan (EFALFNE - BirEED
s.t. ] +xp < A (FRMEEFFEIIRS)

iz 4+ Fras < F (BREERIESD)

Pyxy + Pyay < P (REEHERIRS)

1 =0, 20 =0 (APl L R 2 EIETH )
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Linear Programming (LP) Problem:

min c'x
Ax=Db
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Interior Point Method (Karmarkar, 1984)
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N. Karmarkar(1957-)
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MatlabiZix miin f = €%
£=[3 6]; ( Ax < b
A=[-10;0-1;12;-10;0-1]; S.t.{ AegX = bgq
b=[-4; -3; 10; 0; 0]; \lb SX SUp

[x,fval]=linprog(f,A,b)

x,fval,exitflag]=linprog(f,A,b)
x,fval,exitflag]=linprog(f,A,b,Aeq,beq)
x,fval,exitflag]=linprog(f,A,b,Aeq,beq,lb,ub)
x,fval,exitflag]=linprog(f,A,b,Aeq,beq,lb,ub,x0)

x,fval,exitflag]=linprog(f,A,b,A eq,beq,lb,ub,x0,0ptions)

optionseaoptimsetix B 32, exitflagERE M -7=)1



