NPTEL Course on Numerical Optimization

Module 9 : Linear Programming

Practice Problems

1. Solve the following linear program using graphical method:

max —T1 + X9
s.t. 1 — To < 2
1 +22 <6

x1 > 0,22 >0

2. Convert the following linear program to standard form:

maxg y cl'e+dy
s.t. Aixz=Dby
Asx + Boy < by
[<y; <uVi

3. Convert the following problem to a linear programming problem:

min  f(x)

st. Ax=Db
x>0
where f(z) = max(c{ @ + di, cJx + dy, ..., ¢l @+ dp).
4. Using the simplex method solve
min 2x1 — 29

st. 2x1 —x9—13>3
T1—To+x3 > 2
:CiZOVi

What is the dual problem and its solution?
5. Solve the following problem:

min  3x; — b5ro + x3

s.t. 1 — 223 > 4
201 —xo + 13 > 2



