EMIS 8371. LINEAR PROGRAMMING

Catalog Description
A complete development of theoretical and computational aspects of linear programming. Prerequisite: MATH 3353.

Prerequisite
MATH 3353

Textbook(s)
M. S. Bazaraa, J. J. Jarvis, and H. D. Sherali, Linear Programming and Network Flows, 2nd edition, John Wiley; D. Solow, Linear Programming: An Introduction to Finite Improvement Algorithms, North-Holland Publishing

Coordinator
Richard V. Helgason

Goals
To understand the theoretical underpinnings of the linear programming problem and to become comfortable with mathematical rigor and theorem-proof construction.

Topics Covered

1. Mathematical background (linear algebra)

2. The linear programming problem: standard form, optimality conditions, properties of the associated feasible region

3. The simplex solution method, as a special case of the feasible-directions constrained-optimization algorithm

4. Linear-programming duality theory

5. Interior-point methods
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