Practice 6

Write down the Dantzig-Wolfe reformulation of the following LP:

min z = 2x1 — a9+ x3 — Iy

[0}
—

r1+ 2x2 < 4

Tl — To < 1

—Srg —xy < —10

r1 + 3xg — 13 — 214 < 10
201 + 29 < 2

203 + x4 < 10

Ty <D

r; >0, Vi=1,...,4

Solve the problem using column generation.
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