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Tom tat:

Trong bai bao nay, chung t61 nghién ctru phuong phap Ellipsoid cai tién dé tim mot diém thoa
man hé bat phuong trinh tuyén tinh va tmg dung cac phuong phip niy vao bai toan qui hoach
tuyén tinh. Dau tién, ching t6i trinh bay giai thuat Ellipsoid va chimg minh sy hdi tu ctia né. Sau
khi phén tich nhitng han ché cta giai thut nay, ching toi dwa ra giai thuat Ellipsoid cai tién va
ching minh sy héi tu cua giai thuat méi nay. Sau do, ching t6i trinh bay cach tmg dung phuong
phép nay vao giai bai toan tim phuong an chap nhan dugc va phuong an t6i uu chap nhén dugc
trong bai toan qui hoach tuyén tinh. Cudi cing, mot sd vi du cu the dugc xem xét nham minh hoa
phuong phap Ellipsoid. Cac chuong trinh dugc viét trong phan mém Matlab ciing dugc trinh bay
chi tiét.

Tir khéa: Bdi todn qui hoach tuyén tinh; Phwong phdp Ellipsoid; Phwong phap Ellipsoid
cdi tién; Phwong dn chdp nhdn dwege; Phwong én téi wu chdap nhdn dworc.

Abstract:

In this paper, we study Ellipsoid method and modified Ellipsoid method in order to find a point
which satisfies a system of linear inequalities and apply it to linear programming problems. We
first presen Ellipsoid algorithm and prove its convergence. After analyzing the shortcomings of
the algorithm, we propose the new algorithm called the modified Ellipsoid algorithm and prove its
convergence. Then, we present how the methods can be applied to find feasible solutions and
optimal feasible solutions of linear programming problems. Finally, some particular examples are
given to illustrate the modified Ellipsoid method. The Matlab codes of modified Ellipsoid method
as well as the Matlab codes for two numerical examples are also presented in detail.
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