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Motivate your answers.

1. Consider the problem of minimizing ¢’z over some polyhedron P C R™. Show that
z € P is an optimal solution if and only if ¢d > 0 for all feasible directions d at z.

2. Solve by Simplex Method:

min -1 —I9 —2x3
s.t. e +2z3 <3
—I1 +3z3 <2
>0

3. Let A € R™*"  Show that we can exhibit a solution =z of Az < 0, x > 0 with a
maximum number of strictly positive coordinates x; by solving

max >y |
st. A(z+1y) <0
¥ <1 for all i=1,..,n

2,y>0
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