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2.
maximize 1 + 3xs
subject to 1 + x2 < 8,
1 — 22 < —6,
) S 77
x1,22 > 0.
3. Farkas
4. Farkas
5.
6.
minimize ¢'x
subject to Az = —c,
x > 0.
A A=-AT skew-symmetric matrix
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(P1)
maximize b'x
subject to Az < p,
Bz = q,
x > 0.
(P2)
maximize ¢ @
subject to Az < p,
x > 0.
(P3)
maximize d'x
subject to Bx <gq,
x > 0.
(a) (P1) (P2) (P3)
(b) b=c+d (P1) (P2)
( a )
(c) b=c+d c,d (P1)
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Farkas

maximize 0w
subject to  Ax = b,
x > 0.
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