
FORMULA SHEET: MATH 340

1. Revised Simplex method.

Step 1: Solve yB = cB.
Step 2: Compute ζi = ci − y · ai for every non-basic variable and

choose an entering column ai.
Step 3: Solve Bd = ai.
Step 4: Find largest t so that x∗

B − td ≥ 0. Choose leaving col-
umn.

Step 5: Set xi to be t and any other xj that stays in the basis to
be x∗

j − tdj.

The relation to dictionaries:

xB = B−1b−B−1ANxN

z = cBB
−1b+ (cN − cBB

−1AN)xN

2. Path following algorithm.

Step 1: Set γ = x · t+ y · s and µ = γ
10(n+m)

Step 2: Set ρ = b− Ax− s and σ = c− ATy + t.

Solve: A∆x+∆s = ρ
AT∆y −∆t = σ
T∆x+X∆t = µe−XTe
S∆y + Y∆s = µe− Y Se.

Step 3: Set q = max
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}
and θ = min{0.9/q, 1}.
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