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MTH5114 Linear Programming and Games, Spring 2024
Week 3 Seminar Questions Viresh Patel

Warm-Up Questions (from 2019 Midterm): Sketch each of the following linear
programs in 2 variables, then find its optimal solution. If an optimal solution does not
exist, say why.

maximize 2 + T

subject to 2z 4+ 31y < 12,
41’1 + 2.’13'2 S 12,

Ty, T2 > 0

maximize 2x7; — X9

subject to r1 — o < 1,
2.73'1 — T Z 1,
2x9 + 279 > 4,

1,22 >0

Discussion Questions:

1. Suppose that p, ¢ € R are both constants and consider the following linear program:

maximize pxy + qTo

subject to x7 + 325 < 6,
31’1 + X9 < 6,
T+ a9 > 1,

21,72 >0

(a) Sketch the feasible region for these constraints.
Solution:
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(b)

<LV 0

Find a value for the constants p and ¢ so that x; = 3/2, 25 = 3/2 is the unique
optimal solution of the resulting program.

Solution: By looking at the picture, one option is to set p = 1, ¢ = 1, which
gives us a direction (1, 1) that makes this the only optimal solution.

Find a value for the constants p and ¢ so that x; = 0, x5 = 1 is the unique
optimal solution of the resulting program.

Solution: Again, by looking at the picture, we see that one option is to set
p=—1,q=-0.5.

Find a value for the constants p and ¢ for which both z1 = 3/2, x5 = 3/2 and
x1 = 2,19 = 0 are optimal solutions of the resulting program.

Solution: This can only happen if our objective points in the same direction
as the normal vector of the constraint whose boundary includes these points.
One such setting is to just take the normal vector itself, which gives p = 3,
q=1.

Find a value for the constants p and ¢ for which both z1 = 3/2, x5 = 3/2 and
x1 = 0,29 = 2 are optimal solutions of the resulting program.

Solution: This can only happen if our objective points in the same direction
as the normal vector of the constraint whose boundary includes these points.
One such setting is to just take the normal vector itself, which gives p = 1,
q=3.

Determine all p and ¢ such that 1 = 3/2, 9 = 3/2 is an optimal solution to
the resulting program?

Solution: From the picture this happens exactly when the normal of the
objective function lies “between” the normals of the first two constraints, i.e.

when p lies “between” 1 and 3 .
q 3 1

Formally, this is saying that [‘Z ] is any non-negative linear combination of the
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normal vectors for the first two constraints, i.e.
1 3
)=+ ]
for any real numbers a;,a; > 0. This would be an acceptable answer.
More explicitly this happens exactly when p,q > 0 with 1/3 < ¢/p < 3. One
way to see that this is equivalent to the above is to expand the above system
of 2 equations for p and ¢ and rearrange to get:
p=ai + 3a
q3ai + as .
Thus, p,q > 0 since a1, as > 0. Moreover:
q_ 3a1 + as
p  ay+ 3as
For ay,as > 0 you can check that this is an increasing function of a; and a
decreasing function of as. Thus, its value will always be at least %‘2%“22 =1/3
3a14+0 __
and at most 05 = 3.
2. (a) A fruit farmer has 3 hectares of apple trees and 1.5 hectares of orange trees

and 4 days of work available to complete his harvest. Picking each hectare
of apples takes 1 day of work and produces 0.5 truckloads of apples. Picking
each hectare of oranges takes 1.5 days of work and produces 0.25 truckloads of
oranges. Suppose that each truckload of apples sells for 600 pounds, and each
truckload of oranges sells for 800 pounds. Write a linear program to find the
most money that the farmer can make.

Solution: Let zq, x5 represent the number of hectares of apples and oranges,
respectively, that we decide to pick. Then let a and o be the total number of
truckloads of apples and oranges we obtain, and [ be the total labour required.
We obtain:

maximize 600a + 8000

subject to a = 0.5z,
0= 0.25zs,
[ =x1+ 1.5x9,
r1 < 3,
xe < 1.5,
1 <4,
x1,x2 2 0,
a, o, unrestricted
We can simplify this by eliminating the unrestricted variables a, o0, to obtain:
maximize 300x; + 200z,
subject to xy + 1.5x9 < 4,
x1 <3,
T < 1.5,

x1,22 >0
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(b) Sketch you linear program and find the optimal solution. Note you may need

to eliminate unnecessary variables to reduce the total number of variables to
2. Additionally, it may be helpful to change the “units” for the objective (for
example, to 100’s of pounds) in order to make it easier to sketch.

Solution: Using 100’s of pounds for the objective (which gives us the vector
c'= (3,2)) we get the following:

5

Here, the red line arrow represents the vector c. The optimal solution is the
point x" = (3,2/3) with objective value 31/3.

For next year, should the farmer plant more apples, more oranges, or find a
way to increase the number of days available (by hiring additional labour, for
example)?

Solution: We can see in the picture that the optimal solution makes the con-
straints for hectares of apples and hours of labour tight but not the constraint
for hectares of oranges (this is the horizontal line at 5 = 1.5). Thus, if we want
to improve the objective, we should either plant more apples or hire additional
labour.



Warm-Up Questions (from 2019 Midterm): Sketch each of the following linear
programs in 2 variables, then find its optimal solution. If an optimal solution does not

exist, say why.
maximize 2T + o

subject to 2z + 3zo < 12,
4aq + 229 < 12,

r1,T2 20

maximize 2x; — X9

subject to T —xy < 1,
281 — T3 = 1,
2z9 + 229 > 4,

Ty, T2 Z 0

\
SR/

3 6

ZZ') +3% = |
) r 20 (v

Notice Jupt mowVLa/ e he Ola\‘)Gcf/\/Q Furncticn (i feo//
(s Sane direric 45 MO/VMCL[ te e {LNSJ'
ConsHount

So éue«n dovlk bLlue FOH/LF (s an CWM/LCV/ SCW“/JM

Sc 'm(fim'ﬁe\Lj i’\/l&\/lj O@h\/mcv( scluh'on S



Fust clhiomer Se @U ivegualifles ave < .

Mbx imia 21X - Lo
Subject ¢, —dy S |

b, <

20—, < -

~ 21X =204

/

j(‘x')_t( S [ b
. noimol ‘
) 2L -, =0 b o objecj_'\/\q’

- 20 +Z, ~|

ﬂ}s lneer prcjfam/\ (5 un bomo& O/(

E(/Q/\/j [ine lozrféwof’l'a/u[af e feodd ayvow
<§VLHMWV3 for Eo fne NQWL) Wil tersect

he feasibl (e So he ojective

Ranckion en e macle Mb,'H&//b /&M%}

( Qrv\fcr'.vg e %Qoﬁw\{s of fre /Mes) or eg{,{,’uq/«omféj

Tre, - mC/fMOb[S) o l/\zf]o Yok see ([ fre recd e
Closses e [eosible region as ' meves n e divedicn of fre

Nnernne (.




