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Abstract In 1951, Dantzig showed the equivalence of linear programming prob-
lems and two-person zero-sum games. However, in the description of his reduction
from linear programs to zero-sum games, he noted that there was one case in which
the reduction does not work. This also led to incomplete proofs of the relationship
between the Minimax Theorem of game theory and the Strong Duality Theorem of
linear programming. In this note, we fill these gaps.
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1 Introduction

This note concerns the equivalence between linear programming (LP) problems and
zero-sum games. As presented in texts discussing the relationship between two-person
zero-sum games and LP (e.g. Luce and Raiffa (1957); Raghavan (1994)), LP problems
and zero-sum games are claimed to be equivalent in the sense that one can convert any
two-person zero-sum game to an LP problem and vice-versa. The reduction of any
zero-sum game to an LP problem is well known to be simple and direct. In addition,
this reduction can be applied to prove the Minimax Theorem as a direct corollary of
the Strong Duality Theorem of LP. The reduction of an LP problem (and its dual) to
a zero-sum game is somewhat more involved. Consider the LP problem:

min  ¢Tx
s.t Ax > b, x>0 (D
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and its dual:

max bTy
st ATy <c, y>0 ()

where A e R™ 4 b, yeR", c,xeR.

A zero-sum game whose payoff matrix P € R"*" is skew symmetric (i.e. PT =
—P) is called a symmetric game. A solution for such a game is a vector z € R"
satisfying:

Pz>0, eTz=1, z>0 (whereeisavectorof 1’s). 3)
The Minimax Theorem, as first introduced in von Neumann (1928), and as applied to
a symmetric zero-sum game, states that:

Theorem 1 (Minimax Theorem—symmetric zero-sum game) Given a skew-symmet-
ric matrix P € R™*", there exists a vector z € R" satisfying (3).

It is suggested in Dantzig (1951) to reduce the pair of LP problems (1-2) to a
symmetric zero-sum game with the following payoff matrix:

0 A —b
P=|—-AT 0 ¢ 4
bT —cT 0

We call such a game the Danzig game associated with problems (1-2). Applying
Theorem 1 to (4), a solution (¥T X7 7)T to the corresponding Dantzig game satisfies:

0 A —b\ /[y 0 5 0
AT 0 ¢ )=o), [x]=(0], e5+ex+i=1. 5
bT —cT 0 7 0 7 0

It is shown in Dantzig (1951) that:

Theorem 2 (a) 1(bTy —cTx) = 0.
(b) Ift > 0, then xt~', i~ are optimal solutions to the primal—dual LP problems
pair (1-2), respectively.
(c) If bTy — ¢Tx > O, then either problem (1) or problem (2) (possibly both) are
infeasible (so neither has an optimal solution).

However, this reduction of an LP problem to a zero-sum game is incomplete. Spe-
cifically, it is possible to have a solution (yT xT 7)7T to (5) with7 = bTy — Tk =0
which, by itself, does not resolve the optimality, or lack of optimality, of the pair of
LP problems (1-2). Indeed, the first two references to the equivalence of LP problems
and zero-sum games, Dantzig (1951) and Gale et al. (1951), explicitly point out this
discrepancy. Again, in his LP tome Dantzig (1963), Dantzig states that “[t]he reduction
of a linear program to a game depends on finding a solution of a game with ¢ > 0.
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If t = 0 in a solution, it does not necessarily mean that an optimal feasible solution to
the linear program does not exist.” In addition, the typical proof of the Strong Duality
Theorem of LP via the Minimax Theorem (e.g. Raghavan (1994)) uses Theorem 2
together with a version of the well known Farkas’ Lemma (see e.g. Dantzig (1963))
which is used to show that there always exists a solution (T xT )T to (5) where
either f > 0 or bTy — ¢Tx > 0, and as a consequence of this, one can easily obtain
the Strong Duality Theorem. The problem with this approach is that it is well known
that the Strong Duality Theorem can be derived directly as a special case of Farkas’
Lemma. So in a sense, this approach amounts to a tautology. Over the years, the equiv-
alence of LP problems and zero-sum games seemed to be accepted as folk theory. The
goal of this note is to plug this “hole” and to provide a complete treatment of the
equivalence between LP problems and zero-sum games.

2 Problem setup, and summary of the results

To simplify the presentation, we replace the LP problem with a feasibility problem in
the so-called Standard Form. Specifically, given A € R™*", b e R™, let

X(A,b)={x| Ax =b, x > 0}.
We define the Linear feasibility (LF) problem as:
F(A,b) : Either find x € X (A, b), or show that X (A, b) = @.

We assume, without loss of generality, that A,; # 0 for j = 1,...,n, and that
rank(A) = m.

Let Y(A,b) = {y | yTA <0, yTh > 0}. The following lemma, which is the
LF problem’s analogue of the Weak Duality Theorem of LP, provides a sufficient
condition for the infeasibility of Ax = b, x > 0.

Lemma 3 If Y(A, b) # 0, then X(A, b) = 0.
Proof Suppose x € X(A,b) and y € Y(A, b), then

0> (GTA)x =yT(Ax) =yTh > 0.

a contradiction. O

If (as in Dantzig (1951)—see Theorem 2) by solving an LP problem one means
finding an optimal solution if one exists, or else demonstrating that no optimal solu-
tion exists, there is no loss of generality in considering the LF problem instead of the
LP problem. This is because it is well known that one can present a pair of dual LP
problems (such as (1) and (2)) as an LF problem by combining the constraints of the
primal and the dual and adding the constraint bTy > ¢Tx.

In order to present F'(A, b) as a symmetric game, we replace the equation Ax = b
with the equivalent two inequalities Ax > b and (—eTA)x > —eTb. To construct the
associated Dantzig game we consider the following LP problem:
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min u

s.t Ax +eu>b
(—eTA)x +u>—eTb
x>0, u>0

whose dual is

max bTy — (eTh)v

s.t ATy — (ATe)v <0
eTy+v <l
y>0, v>0.

Constructing the corresponding Dantzig game, we observe that its set of solutions
(see 1,2, 3,and 4) is:

0 0 A e —b

0 0 —eTA 1 €Tb
—AT ATe 0 0 O
—eT —1 0O 0 1
bT —bTe 0 -1 0

R R e
\
=NeNeNeN=
- R R e
v
oo oo o

eTy+v+eTx+u+r=1}

where x e R", y e R™, andu,v,t € R.
We refer to a game with the payoff matrix above as the Dantzig game associated
with F (A, b). Expanding the system of inequalities above, we get:

Ax + eu > brt, (6a)
(eTA)x —u < (eTh)t, (6b)
AT(y —ev) <0, (6¢)
eTy+v<t, (6d)
bT(y —ev) > u, (6e)
x>0, u>0,y>0,v>0,1tr>0 (6f)
eTx+u+ely+v+t=1. (62)

Thus, we can refer to the set of all the solutions of the Dantzig game associated
with F (A, b) as the set of all (x, u, y, v, r) satisfying (6a—6g). We denote this set by
G (A, b). In the next proposition we prove the analogue of Theorem 2 for LF problems
and specify a condition that must be satisfied whenever F'(A, b) is not resolved by
solving its associated Dantzig game.

Proposition 4 Let (X, i, y,0,1) € G(A, b).

(a) Supposet > 0,
(i) If it = 0, then Xi~' € X(A, b).
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(ii) If u > 0, then X (A, b) = 0.
(b) Ifi =0, then 0 # % € X(A,0).

Proof (a) (i) Follows from (6a), (6b), and (6f).
(ii) Follows from (6¢), (6e), and Lemma 3, as (y — ev) € Y (A, b).

) i=0 = (by(6d)and (6) 7 =0, & = 0, = (by (6e) and (6f) & = 0.
=0 G=0=17=0 = (by6g) i #07i=i=0 =
(by (62), (6b) and (6f)) A% = 0, & > 0.

O

Our main goal in this note is to show how to reduce F(A, b) to a zero-sum game.
Specifically, our goal is to show how one can solve any LF problem by way of solving
a zero-sum game. To have a meaningful reduction, we consider, as discussed in the
beginning of Sect. 3, only strongly polynomial reductions. In the rest of Sect. 3, we
present two strongly polynomial reductions of LF problems to zero-sum games. The
first is a Karp type reduction based on solving a single Dantzig game of a modified
LF problem. This reduction is shown to be strongly polynomial whenever A, b are
composed of algebraic numbers. The second reduction is a Cook type reduction, where
a solver for zero-sum games is used as an oracle which is called up to n times, starting
with the original LF problem and continues with progressively strictly smaller LF
problems. This reduction is strongly polynomial even when A, b are composed of real
numbers.

The analogue of the Strong Duality Theorem for the FL problem is the well-known
Farkas’ Lemma Farkas (1902). In fact, it is well established (see e.g Dantzig (1963))
that the Strong Duality Theorem is a direct corollary of Farkas’ Lemma which is
presented below.

Theorem 5 (Farkas’ Lemma) X (A,b) # @ ifand only if Y(A,b) = .

In Sect. 4 we provide a proof of Farkas’ Lemma that is derived directly from the
Minimax Theorem. The proof is based on the observation that Ville’s Theorem Ville
(1938), a well-known homogenous variant of Farkas’ Lemma, is a direct corollary of
the Minimax Theorem. We use the following notation throughout this note. Given a
matrix A € R™*", and subsets I C {1,...,m}and J C {1, ..., n}, we denote by
Ay the submatrix of A whose rows and columns are indexed by [ and J respectively.
When I = {1, ..., m}, wereplace A;; with A,;. We use e to denote a column vector
of 1’s.

3 Reduction of LF problems to zero-sum games

In this section we discuss reductions of LF problems to zero-sum games. Typically, in
complexity theory, meaningful reductions are required to be polynomial, that is, the
effort of the reduction, as well as the effort to recover the solution, is required to be
polynomial in the size of the problem. In addition, the size of the resultant reduction
should be bounded by a polynomial function of the size of the presentation of the
original problem. To make the reduction meaningful in the framework of complexity
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theory and given that any LF problem with rational data is known to be solved in
time polynomial in the size of the problem (measured as the number of bits needed to
encode the data), we consider only reductions where the effort (in terms of number of
basic arithmetic operations) is bounded above by a polynomial in m and n (the size
of the matrix of coefficients underlying the LF problem), and where the number of
rows and columns of the payoff matrix of the zero-sum game(s) used in the reduction
is (are) bounded above by a polynomial in m and n. In addition, when the reduction
is applied to rational input, the size of the numbers occurring during the reduction is
polynomially bounded in the dimension of the input and the size of the input numbers.
We call such reductions strongly polynomial.

In Subsect. 3.1 we present a Karp-type reduction in which F (A, b) is reduced in
time polynomial in m and n to a single Dantzig game whose payoff matrix is of size
(m+n+4) x (m+n+4), and whose solution can be trivially converted to resolve
F (A, b) as specified in Proposition 4. However, this reduction is critically dependent
on uniform bounding below the absolute values of the determinants of all m x m
nonsingular submatrices of the underlying matrix of coefficients, which can be easily
computed in strongly polynomial time for rational data. In fact, an analogue bound is
applicable when the data is algebraic. However, the question of whether, for matrices
whose data is real, one can find such a bound in strongly polynomial time is open. As
a consequence, we are able to show that this reduction is strongly polynomial only for
LF with algebraic data.

In Subsect. 3.2 we present a Cook-type reduction in which a zero-sum game solver
is used up to n times as an oracle, and where the size of the payoff matrix of each
game is at most (m + n + 3) x (m + n + 3) and where, for rational data, the size of
the matrix entries are bounded above by polynomial function of the problem’s size.
The reduction of F'(A, b) to the initial game and the conversion of the solution of the
final game to a solution for F'(A, b) can be trivially carried out in time polynomial
in m and n. The rest of the effort of the reduction is also strongly polynomial. This
reduction is applicable even when the data is composed of real numbers.

3.1 Karp-type reduction

Recall that it is shown in Proposition 4 that if the solution of the Dantzig game asso-
ciated with F (A, b) does not provide a resolution to F (A, b), then we obtain 0 #
X € X (A, 0). Noting that this case occurs if and only if the set X (A, b) is unbounded
(whenever it is nonempty), we add the constraint eTx < B (where § > 0) which
bounds the set X (A, b) N {x | eTx < B} whenever it is nonempty. To express this
problem in standard form, we define

A A0 A b
b= (40) =)

Now, we replace X (A, b) with X(A, l;(ﬁ)) where S is a positive scalar.! InAthg fol-
lowing two propositions, we show that the Dantzig game associated with F (A, b(f))

I Note that X (A, 5(/3 )) has an additional variable, x,, 1, corresponding to the last column of A.
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always resolves it, and that for sufficiently large g8, F (A, 5(,3)) can be solved in lieu
of F(A, D).

Proposition 6 Let 8 > 0.If (%, 1,5, 0,17) € G(A, b(B)), thent > 0.

Proof Since X (A, 5(,8)) is bounded if nonempty, we have that X (A, 0) = {0}. Thus,
by Proposition 4, f > 0. ]

Proposition 7 LetA € R™*", b € R",where A,; # Ofor j =1, ..., n.Then, there
exists B(A, b) such that forall B > B(A, b), X (A, b) # @ ifand only if X (A, b(B)) #
@.

The key to the proof of Proposition 7 is a well known theorem (Carathodory (1911))
that we present as Lemma 8. For a vector x, we denote:

TP =1{j1xj>0LJ () ={j | x; <0LJ(x) ={j | x; =0},
JE@) =1{j | xj #0}.

Lemma 8 (Caratheodory’s Theorem) Suppose X(A,b) # @ where A,; # 0 for
J = 1,...,n. Then, there exists x € X(A, b) such that the columns of A, j+x) are
linearly independent.

Proof of Proposition 7 Suppose (X1 ...%n41)T € X(A, b(B)), then clearly (%;...
x,)T € X(A,b). Next, we proveAthAat there exists B(A, b) such that for all 8 >
B(A,b), X(A, Db) # ¢ implies X (A, b(B)) # 0. Suppose X (A, b) # ¥ and let

S(A,b) ={x | Ax = b, and the columns of A_,+,) are linearly independent}.
(7

By the assumption that rank(A) = m, we have |S(A, b)| > 1. Suppose x € S(A, b).
Since the columns of A, ;+(x) are linearly independent, X ;+x) is the unique solution
of A, )X &) = b. Thus, |S(A, b)| < 2", establishing the existence of

B(A,b) = max eTx+ 1. 8)
xeS(A.b)

Now, since X (A, b) # ¥ and by Lemma 8, there existsA)E € X(A,b)N S(A, b), so
eTx < B(A, b), which implies that (x 8 —eTx)T € X(A, b(B)) forall B > B(A, b).
O

In view of Propositions 4, 6, and 7, it is apparent that any solution to the Dant-
zig game associated with F(A, I;(ﬂ)) with B > B(A, b) as specified in (8), resolves
F (A, b). The key issue, though, is how to compute an upper bound to (A, b) in
strongly polynomial time. Note that the members of S(A, b) correspond to the basic
solutions of Ax = b. By Cramer’s rule (and by the assumption that rank(A) = m),
we have that each component of a basic solution to Ax = b is a ratio % of two
determinants, D which is the determinant of an m x m nonsingular submatrix of A,
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and Dy which is the same as Dy with b replacing one of its columns. Specifically, we
can set an upper bound g for S(A, b), where

where

Smax = max {|det(D)| over all m x m submatrices D of (A b)},

Smin = min{|det (D)| over all m x m nonsingular submatrices D of A}.

A routinely used upper bound for 8, in the LP literature is (\/m6)™, where 0 is
the largest absolute value of the entries in (A, b). In addition, when the data of the
problem is rational we can assume, without loss of generality, that all the entries of
(A, b) are integers which implies that §,,;, > 1. Thus, for the case of integer data, one
can calculate in strongly polynomial time the following upper bound on B (and hence
on B(A, b)):

B < m(/mo)"™ 4 1.

It is shown in Adler and Beling (1997) that if the entries of (A, b) are algebraic
numbers, a similar upper bound to p can be calculated in strongly polynomial time.
However, if the data is real, it is not known whether it is possible to calculate in strongly
polynomial time a positive lower bound to §,,;,, and hence, an upper bound to /§ (for
a discussion on those bounds see e.g. Megiddo (1990)). Thus, the reduction in this
section is proved to be valid only for LP problems with algebraic data.

3.2 Cook-type reduction

In this subsection we show how to resolve F'(A, b) by using a zero-sum game solver as
an oracle that is called at most n times. Given F (A, b), the reduction starts by solving
the Dantzig game associated with it. By Proposition 4, we either resolve F (A, b) or
obtain 0 £ X € X (A, 0). The basis for the reduction is the observation that in the
latter case, we can relax the nonnegativity of the variables indexed by J*(%). Given
J C{1,...,n}, we define

X(A,b,J)={x]| Ax =b, x5 > 0}.

Specifically, we show in Proposition 9 that X (A, b) canbe replacedby X (A, b, J 0(x)).
This new problem allows us to substitute out the variables indexed by J*(X) from
the LF problem corresponding to X (A, b, J(%)), leading to a strictly smaller equiv-
alent problem. This process is repeated at most n times before we necessarily resolve
F (A, b). We also show that the reduction is strongly polynomial and that it is valid
when the data is real. We start the presentation of the reduction with the following
proposition:
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Proposition 9 Let 0 # % € X(A,0). Then, X(A,b) # @ if and only if X (A, b, J°
(X)) # 0.

Proof Clearly X(A,b) € X(A, b, J°(%)). Suppose £ € X (A, b, JO(%)), and that
J (X)) #B(sox ¢ X(A,b)).Fora € R, let x(a) = x + ax. Thus,

Ax(@) = A(Xx +aX) = AX +aAX = b+ a0 =b.

Leta = maxjej—@)(—ﬁ—’,:). Since X;+(X) > Oand J~(X) € JT(X), we have x(a) =
X +ax >0forall o > a. Thus, x(«) € X(A, b) for all @ > @, so we conclude that
X(A, b, JOZ) £ 0 implies X (A, b) # (. O

A standard technique for handling unrestricted variables in a system of linear equa-
tions is to create an equivalent system of equations in which the unrestricted variables
are substituted out of the system. Specifically, let 0 # x € X(A,0) and denote
Jt =JH&), J0 = JO%), and £ = rank(A,;+) (note that £ > 1).

If JO = ¢, then F(A, b, J°) corresponds to a system of linear equations with no
nonnegativity constraints. Hence, it can be resolved by Gaussian elimination.

If JO + ¢, then one can compute (see e.g. Dantzig (1963)):

HGR(m_Z)X“Ol, FeR" ™. D€R|/+|X|J°\’ heRm=0 anddeRlJﬂ, )

such that:
If x € X(A,b) thenx;o € X(H, h), (10a)
if Xx;0 € X(H, h) then, letting x;+ =d — Dx;0, wehavex € X(A, b, JO),
(10b)
foragivenu € R 9, let yT = (0 uT)F, then yTA=(0 uTH), yTb=uTh.
(10c)

Now, we can construct a valid reduction of F(A, b) as follows:

(i) We start by solving the Dantzig’s game associated with F'(A, b). By Proposition

4,if F (A, b) isnot resolved by solving the game then we obtain0 # X € F (A, 0).

(i) Set J* = J* (%), JO=JO%%), and compute H, D, F, h and d as in (9).
(iii) Solve the Dantzig’s game associated with F (H, h).
(iv) By Proposition 4 we get one of the following three cases:

(iv-a) Wegetx ;o € X(H, h). Then, by (10b) and Proposition 9, we can construct
x € X(A, b) and we are done.

(iv-b) We get it suchthat uTH < 0, uTh > 0. Then, by (10c), we can construct
y such that yTA < 0 and yTh > 0 (so by Lemma 3, X (A, b) = ) and
we are done.

(iv-c) We get 0 # x;0 € X(H,0). Then by (10b) and Proposition 9 we can
construct 0 # x € X (A, 0). Note that since X, x € X(A,0) thenx +x €
X(A,0)and J* C {j | X; +X; > 0}. We now set X « % + x and
go to (ii).
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Since, by step iv-c, |J | is monotonically increasing at each step without a resolu-
tion of F(A, b), this process terminates in at most n steps. The main computation of
the reduction (step ii) can be carried out by Gaussian elimination within a time poly-
nomial in n, where for rational data, all the numbers generated during the reduction are
bounded above by a polynomial function of the problem’s size. The rest of the calcula-
tions used in the reduction involve manipulating (adding, multiplying, decomposing)
matrices whose number of entries is bounded above by n2, and, for rational data, all
numbers are bounded above by a polynomial function of the problem’s size. All these
manipulations can be performed within a time polynomial in 7. If one can perform the
required matrix manipulations with real numbers, then the reduction is applicable to
LF problems with real data. Thus, if the game solver used in the reduction is applicable
to payoff matrices composed of real numbers, a discovery of a strongly polynomial
algorithm for solving zero-sum games in real numbers would imply the existence of a
strongly polynomial algorithm for solving LP problems in real numbers. Note that the
reduction presented in Subsect. 3.1 implies that a discovery of a strongly polynomial
algorithm for solving zero-sum games could be applied only for LP problems with
algebraic numbers.

Finally, we note that the reduction presented in this section provides a proof of
Farkas’ Lemma (Theorem 5). Specifically, according to the reduction we conclude
either with x € X (A, b) (step iv-a) or with y such that yTA < 0, yTh > 0 (step iv-b),
which considering Lemma 3, completes the proof of Theorem 5. In the next section
we provide a more direct proof of Farkas’ Lemma.

4 From the minimax theorem to Farkas’ lemma

As discussed in the introduction, while the Minimax Theorem easily and directly fol-
lows from Farkas’ Lemma, this is not the case when going in the other direction. In
this section we show that the Minimax Theorem is essentially equivalent to Villes’
Theorem, a well known homogenous variant of Farkas’ Lemma. We then prove Far-
kas’ Lemma from Villes’ Theorem by way of Tucker’s Theorem, another well known
variant of Farkas’ Lemma. We start by stating the Minimax Theorem as applied to a
general zero-sum game (rather than to a symmetric zero-sum game as in Theorem 1).

Theorem 10 (Minimax Theorem—general zero-sum game)
Given B € R"™*%, and denoting S(n) = {s e R" | eTs =1, s > 0},

max min y'Bx = min max yTBx (11)
x€S(d) yeS(m) yeS(m) xeS(d)

Next, we show that the well known Ville’s Theorem Ville (1938) is a direct corollary
of the Minimax Theorem as stated above. For B € R™* let

Xy(B)={x|Bx>0,0#x>0}, Yy(B)={y|y"B<0, y=>0}

Theorem 11 (Ville’s Theorem) Xy (B) # @ if and only if Yy (B) = (.
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Proof Suppose x € Xy (B),and y € Yy (B), then
0<yT(Bx)=(y"B)x <0,

a contradiction. On the other hand, applying Theorem 10, we have that either the left-
hand-side of (11) is greater or equal to zero, or the right-hand-side of (11) is negative.
In the former Xy (B) # @, while in the latter Yy (B) # @. m|

Remark One can also prove the Minimax Theorem (as presented in Theorem 10)
as a direct corollary of Ville’s Theorem. In fact, von Neumann and Morgenstern in
their seminal book on game theory von Neumann and Morgenstern (1944), use Ville’s
Theorem as the main step in proving the Minimax Theorem for zero-sum games. Thus,
in a sense, Ville’s Theorem is a “natural equivalent” theorem to the Minimax Theorem.

Given the preceding theorem, a natural next step is to prove Farkas’ Lemma directly
from Ville’s Theorem. While many publications discuss Villes’s Theorem as a by-
product of Farkas’ Lemma, there seems to be no discussion about deriving Farkas’
Lemma directly from Ville’s Theorem. This is not surprising as it is not clear how to
“de-homogenize” the inequalities in Xy (B). In the following we show that indeed it
is possible to derive Farkas” Lemma from Ville’s Theorem by way of two other clas-
sical results regarding alternative systems of linear inequalities and equations, which
are known as Gordan’s and Tucker’s Theorems. We first introduce Gordan’s Theorem
Gordan (1873) which is actually Ville’s Theorem formulated in standard form where
Xy (B) is replaced by

XG(A) = {x | Ax =0, 0 % x > 0}.

Expressing Ax = 0as Ax >0, —eTAx > 0; setting B = (—;A)’ defining
Y6(A) ={y | yTA < 0}, and applying Theorem 11, we get:

Theorem 12 (Gordan’s Theorem) X (A) # @ if and only if Y (A) = 0.

As discussed throughout the LP literature, the following theorem, which is known
as Tucker’s Theorem Tucker (1956), plays a major role in proving many variants of
Farkas’ Lemma. Next, we show that Tucker’s Theorem can be proved directly from
Gordan’s Theorem. For A € R™*" | let

Xr(A) ={x | Ax =0, x >0}, Yr(A)={ylyTA <0}
Theorem 13 (Tucker Theorem) There exist X,y such that
¥ € Xr(A), yeYr(A), and ¥ — ATy > 0.

Proof Let {JT, JO} be a partition of {1, ..., n} where

JT ={jlx; >0 foratleast one x € X7(A)}.
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If J* = 0, then X7(A) = {0} which implies that XG(A) = ¥, so by Theorem 12
there exists y € Y5 (A). Thus x = 0, together with y, satisfy the theorem. Hence, we
assume J T # (. Now, for each j € JT, let ¥/ € X7(A) be such that )E]] > 0 and let

;zzz)zf.
jelJt

Since AX = A(X )+ ) = e+ Ax/ = 0 and since ¥ = et X/ >0, we
have that ¥ € X7(A) and J*(X) = J*.If JO = ¢4, then X, j = O satisfy the theorem,
so we assume JO = ¢J. By the definition of J 7,

x| Ax =0, x >0, x;0 #0} =0. (12)
Using the construction in (9) and (10a—10b), we have that (12) is true if and only if

{.XJO|HXJO=0,0§£.XJOZO}=@. (13)
Thus, by Theorem 12, there exist u such that uTH < 0, which, by (10c), implies the
existence of y such that yTA = (0 uTH),soy € Y7(A) with yTA_;+ = 0 and
¥TA, ;0o < 0. However, since x € X7(A) where x;+ > 0, X;0 = 0, we have that

x — ATy > 0, which completes the proof. O

Finally, we show that Farkas’ Lemma can be proved directly from Theorem 13,
completing the task of deriving it from the Minimax Theorem.

Proof of Theorem 5 (Farkas’ Lemma) . Consider the system of inequalities

X X 0
b o) ()-(0)

yTI(A —b) < (0 0) 15)

and

By Theorem 13 there exist &, 7 satisfying (14) and y satisfying (15) such that
X " —ATy - 0
f bTy 0/’

AXx=bi, x>0,71>0, yTA<0, 37h>0, and 7+ 7Tb > 0.

SO

Thus, we conclude that either 7 > 0, implying ¥~' € X(A,b), or yTb > 0,
implying y € Y (A, b). Combining this with Lemma 3 complete the proof. O
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