Algorithms for Optimal Decisions
Tutorial 6
Questions

Exercise 1 Solve the following problem by using the active set method and
taking (0 = (:c§0>, xgo), xgo)) =(0,0,1) as a starting point
min f(z) = x} + 225 + 323
s.t. l’1+$2+1’3—120 (1)

T1,22,T3 Z 0.

Exercise 2 Solve the following problem using the interior point method:

mmin f(.T) = X1+ X9
st. gi(r) = —af+2,>0 (2)
go(z) = 1 >0.



