apMm 236  Second Midterm 3/20/2002  points possible

You may not use calculators, cell phones, or PDAs
during the exam. Partial credit is possible. Please read
the entire test over before starting. Please put a box
around your solutions so that the grader can find them
easily.
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1. (5 points) Consider the following linear programming problem:

Maximize 420 4+ 13
Subject to
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where z,, 25,23 = (.
What is the dual problem?
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2. (10 poinis) Consider the following linear programming problem:

Maximize e — @z + iy
Subject to

==y —L3 +.'I.54 E" 4
xy —rp +2ry 4wy > 2

where iy, e, r3, 04 = 0L

You want to use the simplex method to find an optimal solution. Give
the first two tableaux.
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3. (10 points) Consider the following lincar programming problem:

Maxitize x; — &y
Subject to

-y 4wy =01
2e) 4wy < 16

where 7,22 > (.

At one point during the simplex methad, the basic variables are x; and
1. Give the tableau at that time.
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4. (10 points) Give an example of a linear programming problem whaose
dual has feasible solutions but no finite optimal solution.
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