2006 7 12

1.
[
[ ]
[
2.
3.
minimize T+ T2+ X3+ Ta
subject to —3x1 — bxe — 2x3 + x4 > —4,
x1 — 4w — 313 + 214 > 2,
2331 — 5332 — 4333 Z 3,
—2x1 — 329 + 314 > -2,
X1,22,T3,T4 Z 0.
4. (331,.’,132,333,334) = (3/27()’071/2)
(y13y27y37y4) = (17()’270) ( T Yy
)
5.
minimize ¢'x
subject to Ax = b,
x > 0.
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(a) A a; z; z; ie{l,...,n}

€T; >0 Z;Z:l €Tr; = 1 B
b Y; (4,5) Dij nxm P
A x' Py (
B —x Py
(b) B y A
x
maximize x' Py
subject to sz =1,
=1
1, ,xn >0
( ueR

minimize wu

subject to u > (Py); forallie {1,...,n}.

minimize U

subject to u— (Py); >0 forallie{l,...,n},
dovi=1,
j=1
Yiy-- 3 Ym 20
ming maxy x' Py

minimize v

subject to v+ (z' P); <0 forallj€ {1,...,m},

( veR xeR” ) max,, ming x| Py

minmaxx ' Py = maxminx ' Py
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