Linear Programming (Program “LINPROG”)





This program solves a linear programming problem by the simplex method.  The initial tableau is presumed stored as Matrix A.  The program identifies the pivot elements and performs the pivots until a final tableau is achieved.  The final tableau is stored as Matrix F and is displayed at the end.  The initial tableau remains unchanged in Matrix A.
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"LINEAR PROGRAMMING"(


"INITIAL TABLEAU IN   Mat A"(


Dim Mat A(


List Ans[1](R(


List Ans[2] (C(


Mat A(Mat F(


Do(


0(P(


Trn Mat F(Mat T(


For 1(KTo C-1(


Mat F[R,K]<0(2(P(


Next (


For 1(KTo R-1(


Mat F[K,C]<0(1(P(


Next (


If P=1(


Then Mat(List(Mat F,C) (List 6(


0(List 6[R] (


Min(List 6) (M(


For 1(KTo R-1(


M=List 6[K] (K(I(


Next (


Mat(List(Mat T,I) (List 6(


0(List 6[C] (


Min(List 6) (M(


If M<0(


Then For 1(KTo C-1(


M=List 6[K] (K(J(


Next(


Else 0(P(


IfEnd(


IfEnd(


If P=2(


Then Mat(List(Mat T,R) (List 6(


0(List 6[C] (


Min(List 6) (M(


For 1(KTo C-1(


M=List 6[K] (K(J(


Next (


Mat(List(Mat F,J) (List 6(


0(List 6[R] (


For 1(KTo R-1(


List 6[K]>0(List 6[K](Mat F[K,C] (List 6[K] (


List 6[K](0(0(List 6[K] (


Next (


Max(List 6) (M(


If M>0(


Then For 1(KTo R-1(


M=List 6[K] (K(I(


Next (


Else 0(P(


IfEnd(


IfEnd(


If P¬0(


Then *Row (1((Mat F[I,J])),F,I(


For 1(KTo R(


K(I(*Row+ ((Mat F[K,J]),F,I,K(


Next(


IfEnd(


LpWhile P(0(


Mat F
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