A larger 2000x1000 general LP (1p2000)

Problem: This problem is the general LP (linear program) with 2000 variables and 1000 linear
constraints. The general formulation in vector form is as follows.

max ¢ -x
subjectto A-x<b
x>0

An explicit formulation can be given as follows:

max Z ijj

jel

subject to Z a; ;x; < b; foralli € 1
jel
x; 20 forall j € J

J={1,....,m}, I={1,...,n} mn>0

Model this problem as an LPL model. The data for the model are generated randomly and the
fill-factor of the matrix A is about 2%.
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