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THEOREM 5.3. Suppose that x_= (x1,22,...,Ty) is primal feasible and that
Yy = (Y1,Y2, .., Ym) is dual feasible. Let (w1, ws, . .., w,,) denote the corresponding
primal slack variables, and let (21, z2, . . ., z,) denote the corresponding dual slack

variables. Then x and y are optimal for their respective problems if and only if

x;z; =0, foryg=1,2,...,n,

(5.7) //wiyi_(), fori=1,2,....m.
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