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XA A 2 #
(The Fundamental Theorem of Duality)

= With regard to the primal and dual linear
programming problems, exactly one of the following
statements is true:

1. Both possess optimal solutions X* and Y* with cX* = Y*b.

2. One problem has an unbounded optimal objective value, in
which case the other problem must be infeasible.

3. Both problems are infeasible.

#¥E: # W (Linear Programming and Network Flows) , 4t edition,
by Mokhtar S. Bazaraa, John J. Jarvis, Hanif D. Sherali (John Wiley & Sons)
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