
MATH 521 HOMEWORK A

DUE 9/17/18

(1) Problems 11, 17, 19, 25, 27 from Berresford–Rockett (see following pages).

(2) Write examples LPs that have:
(a) No feasible solution
(b) A feasible solution but no optimal solution
(c) Infinitely many optimal solutions

(3) Read Chapter 1 (pp. 1–10) and the first part of Chapter 2, up through and
including 2.3 (pp. 11–19).

Problems 4, 5 refer to the following: In the textbook, they say an LP is
a problem of the form
Maximize cTx subject to the
constraints Ax ≤ b.

(4) Consider problem 17 from Berresford–Rockett. Rewrite the LP in the above
form.

(5) Suppose you have the following as a constraint in an optimization problem,
where f(x1, . . . , xn) is a linear function on n variables:

|f(x1, . . . , xn)| ≤ b.

Strictly speaking, this constraint is not linear. Show that you can rewrite
it in terms of linear constraints so that the feasible solutions, and hence the
optimal solution, remain unchanged.

(6) Next week, either bring a computer with Microsoft Excel to class (Google
Sheets is actually okay, but Excel preferable) OR email me in advance to
tell me that you won’t be able to bring one.

Date: September 10, 2018.






