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This research proposes a methodology development for solving a class of two-stage
single constrained linear fractional programming problem with stochastic right-hand sides using
basic theoretical linear programming, linear fractional programming and two-stage linear
programming. The problem characteristic is a model for determining the optimal productivity
under a restricted resource. In this study, an efficient and effective method is developed and
compared with the direct method using linear programming solved by the command “linprog”
available in the “Optimization” tool book in MATLAB software. Computational times by both
methods are used for comparison. Two problem types, unbounded and bounded variables, are
investigated by varying m (the number of right hand side alternatives) and n (the number of
variables). The results indicate that for the case of unbounded variables, the proposed procedure is
more efficient in all cases especially for large problems while in case of bounded variables; the

direct method is more efficient as the problem size grows.





