
Extra exercise on Gomory’s fractional cutting plane algorithm

We want to solve the following problem using LP–relaxation and Chvátal–Gomory cuts.

max 6x1 + 6x2

x1 + 2x2 ≤ 5

2x1 + x2 ≤ 5

x1, x2 ≥ 0

x1, x2 integer
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