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      This is a quadratic programming problem.
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Problem 4:

nivrux

cvbusx

xnidvuxx

idemandd

iendx

iov

iregularu

iii

n

i

iii
vux

iiiii

i

i

i

i

iii

,..,2,1;0;0;0    s.t.      

min      

:is problem LP The

known is ;,..,2,1;      

month  during       

month  of  at the handon  units ofnumber        

month in  production vertime using produced units ofnumber        

month in  production  using produced units ofnumber  Let 

1
,,

01

 






















Copyright ©2001-2016 by K. Pattipati 

10

Problem 5: Exercise 1.4
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Problem 7: Exercise 1.13

 .2/)(length  of intervalan   toreduced iscost 

 the,iterations after   way, thisContinuing  .2/)( to

 reduced is interval  thecase,any In  ].,2/)([in  bemust 

solution  theOtherwise, ].2/)([in  bemust solution 

is,it  If  .2 than less issolution  ifcheck  Initially,

. than less iscost  optimal and problem gprogrammin

fractionallinear   theofsolution  feasible a is which  some

exists e that thermeansit  positive, iscost  optimal  theIf

)(                      

 subject to      

max               

consider andscalar arbitrary an  be Let  :1

k

TT

T

x

KL

kKL

LLK

LKK,

L)/(K

x

gxfdxc

bxA

gxf

Method























1                      

0 subject to      

min               

 and/1Let 

Cooper and Charnes of Method :2

0,0











gzyf

zbyA

dzyc

xzygxfz

Method

T

T

zy

T



Copyright ©2001-2016 by K. Pattipati 

12

Problem 8: Exercise 1.15
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Problem 9
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