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PartitioningPartitioning……
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PartitioningPartitioning……
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PartitioningPartitioning……
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MinkowskiMinkowski’’ss TheoremTheorem

……for bounded feasible regionfor bounded feasible region
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Extreme pointsExtreme points……
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Extreme pointsExtreme points……
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DecompositionDecomposition……
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DantzigDantzig--Wolfe ReformulationWolfe Reformulation
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So, whatSo, what’’s the point here?s the point here?

DD--W reformulation looks more W reformulation looks more 

complicated!!complicated!!
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The point isThe point is……

We can use column generation!!We can use column generation!!
Step 0:Step 0: Construct Restricted LP with one extreme point each Construct Restricted LP with one extreme point each 

for xfor x11 and xand x22..

Step 1:Step 1: Solve Restricted LP.Solve Restricted LP.

Step 2:Step 2: Get an extreme point for each xGet an extreme point for each x11 and xand x22 using their using their 
corresponding pricing corresponding pricing subproblemsubproblem..

Step 3:Step 3: Append new extreme points to Restricted LP (if Append new extreme points to Restricted LP (if 
required), then go to Step 1. required), then go to Step 1. 
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Pricing Pricing subproblemssubproblems……

Restricted Master LPRestricted Master LP
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Column generationColumn generation
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Column generationColumn generation

Pricing Pricing subproblemsubproblem for xfor x11::
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Column generationColumn generation

Pricing Pricing subproblemsubproblem for xfor x22::
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Exercise:Exercise:

Resolve the Restricted LP, and Resolve the Restricted LP, and 

repeat the processrepeat the process……
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Further readingFurther reading……

Chapter 10.4Chapter 10.4


