Algorithms for Optimal Decisions
Tutorial 4
Questions

Exercise 1

Solve the following Q.P. using the Frank—Wolfe method:

mwin flx) = 22— 2129 + 23 — 32y
s.t. -1 <0
—XT9 S 0

T+ 29 —4 <0.
Starting point - 2 = (z\?, 2{”) = (0, 0).
Exercise 2 Solve the following problem by using SUMT and taking
70 = (x§°>,x§°>) = (1,1) as a starting point

mgxf(x) = 179

s.t. xf+x2—3§0
xy > 0,29 > 0.

The solution is x* = (z],z%) = (1,2).



