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Exercise
Solve the problem below using Column Generation for linear programming

maximize 2z + 4x9 + 3
subject to: 2z + xo + x3 < 10
1+ 22— w3 < 4
0<z1<4,0<22<6, 1<23<6

Master Problem
PR

maximize 2z = Z(chj))\j (1)
j=1
PR
subject to: Z(Alvj))\j <10 (2)
j=1
PR
> (Azvj))y <4 (3)
j=1

iAj —1 (4)

Consider p1, e e v the dual variables related to the constraints 2, 3 and 4 respectively. pg are the
columns of the restricted master problem.
Auxiliary Problem
maximize cr = (2—2u; —po)x1 + (4 —p1 — p2)re + (1 — pug + po)rs — v
subject to: 0< 1 <4, 0<22<6, 1 <23<6

Let 1 = 2 = 0, x3 = 1 be the initial solution. Master problem for column 1:

maximize z = 1)\
subject to: 1X\; <10
-1\ <4
A =1
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