#5

Mgmt 380

Shadow Price, Sensitivity Analysis & Parametric Analysis

+------------¦ STORM EDITOR : Linear & Integer Programming Module ¦------------

¦ Title : sa1

¦ Number of variables      :         3

¦ Number of constraints    :         3

¦ Starting solution given  :        NO

¦ Objective type (MAX/MIN) :       MAX
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====================  DETAILED REPORT  ==================== 

                       OPTIMAL SOLUTION - DETAILED REPORT

               Variable        Value         Cost    Red. cost   Status

         1           X1      14.1667       4.0000       0.0000    Basic

         2           X2      16.3889       7.0000       0.0000    Basic

         3           X3       0.0000      12.0000     -10.8333   Lower bound

         Slack Variables

         4           B1       5.2778       0.0000       0.0000    Basic

         5           B2       0.0000       0.0000      -1.2778   Lower bound

         6           B3       0.0000       0.0000      -1.0556   Lower bound

         Objective Function Value = 171.3889

                  OPTIMAL SOLUTION - DETAILED REPORT

             Constraint  Type       RHS           Slack   Shadow price

         1           B1   <=       50.0000          5.2778         0.0000

         2           B2   <=       35.0000          0.0000         1.2778

         3           B3   <=      120.0000         0.0000         1.0556

         Objective Function Value = 171.3889

====================  SENSITIVITY ANALYSIS  ====================  
                    SENSITIVITY ANALYSIS OF COST COEFFICIENTS

                                  
    Current    Allowable     Allowable

                    Variable       Coeff.     Minimum      Maximum

              1           X1       4.0000      -0.3333        11.6667

              2           X2       7.0000       2.4000         Infinity

              3           X3      12.0000    -Infinity         22.8333

                 SENSITIVITY ANALYSIS OF RIGHT-HAND SIDE VALUES

                                    
Current      Allowable      Allowable

              Constraint  Type       Value        Minimum        Maximum

          1           B1   <=       
50.0000      44.7222           Infinity

          2           B2   <=       
35.0000     -24.0000          120.0000

          3           B3   <=      
120.0000    35.0000          133.5714

====================  PARAMETRIC ANALYSIS  ====================  
            PARAMETRIC ANALYSIS OF RIGHT-HAND SIDE VALUE - B2
        COEF = 35.000      LWR LIMIT = -Infinity     UPR LIMIT = Infinity

              -------  Range  -------          Shadow        ----  Variable  ----

                    From           To             Price              Leave      Enter

        RHS       35.000      120.000    1.278               X1        SLACK   2

        Obj      171.389      280.000

        RHS      120.000     Infinity     0.000               ----  No change  ----

        Obj       280.000      280.000

        RHS       35.000      -24.000    1.278               X2

        Obj       171.389       96.000

        RHS      -24.000    -Infinity                           ---- Infeasible in this range ----

            PARAMETRIC ANALYSIS OF RIGHT-HAND SIDE VALUE - B3
        COEF = 120.000     LWR LIMIT = -Infinity     UPR LIMIT = Infinity

              -------  Range  -------       
Shadow        
  ----  Variable  ----

                    From           To        
Price             Leave    

Enter

        RHS      120.000      133.571        1.056        SLACK   1  
SLACK   3

        Obj        171.389     185.714

        RHS      133.571     Infinity        
  0.000         ----  No change  ----

        Obj       185.714      185.714

        RHS      120.000       35.000         1.056          X1              
SLACK   2

        Obj       171.389         81.667

        RHS       35.000        0.000           2.333          X2

        Obj        81.667          0.000

        RHS        0.000        -Infinity          ---- Infeasible in this range ----

