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A method for solving the following inverse linear programming (LP) problem is proposed. For
a given LP problem and one of its feasible vectors, it is required to adjust the objective function
vector as little as possible so that the given vector becomes optimal. The closeness of vectors is
estimated by means of the Euclidean vector norm. The inverse LP problem is reduced to a problem
of unconstrained minimization for a convex piecewise quadratic function. This minimization problem
is solved by means of the generalized Newton method.
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