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ed. 2014 by Robert J Vanderbei (ISBN:
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Store. Everyday low prices and free
delivery on eligible orders.
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emphasizes constrained optimization,
beginning with a substantial
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and proceeding to convex analysis,
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quadratic programming, and convex
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More formally, linear programming is
a technique for the optimization of a
linear objective function, subject to
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convex polytope, which is a set
defined as the intersection of finitely
many half spaces, each of which is
defined by a linear inequality. Its
objective function is a real-valued
affine function defined on this
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1.1 Linear programming Consider the
problem P. P: maximize x1 + x2
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x1,x2 �0 This is a completely linear
problems ‒ the objective function
and all constraints are linear. In
matrix/vector notation we can write a
typical linear program (LP) as P:
maximize c�x s.t. Ax �b, x �0, 1.2
Optimization under constraints
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