February 11, 2009.

MATH 3401 (Ng/Spring 2009)
Handout for Lab on LPs and ILPs

. Solve the following (LP)s using TORA.

a.
Maximize z
s.t.
—x1 + 222
—T1 — Ty
5x1 + 3xo
z1
Z2
b.
Minimize 2z
s.t.
5x1 + Txo
—x1 + 2z2
I
Z2
c.
Minimize z
s.t.
—z1 + 224
21‘1 — I
T2
Z1
T2
d.

Maximize z

s.t.

5x1 + 529
—4x, + 4x4
2x17 — 62
Z1

T2

IV IV IAN IV IA

IV IV IA A

IV IV IV IA IA

IV IV ININ IV

30z1 + 20z2
10
-8
30

0
0

3.’L‘1 - 6.’L'2

35

—2x1 + 32

S O =W N

3z + 220

25
12
24

. Solve the Bank Scheduling problem in Handout 2 (Prob 5.)
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MATH 3401 (Ng/Spring 2009)

3. Solve the following (ILP) or (MILP) using TORA.

a.

Maximize z
s.t.

2z + 2o
3z1 + 3z
z1

T2

Maximize z
s.t.

51 + Tz
4x1 + 925
Z1

T2

Maximize z
S.t.

2x1 + S22
6z1 + 5z
(al

Z2

Maximize z

s.t.
4.’L‘1 — 41)2
—x1 + 624

—Z1 + X2 + T3
Z1
T2

zs3

Maximize z

s.t.

31 + 4zo + 223 + 14
41 + 629 + 223

1221 + 322 + 23 + 324
Z1, T2

Zs3

1<z,

IV IV IA A

IV IV IAN IA

IV IV IA IA

IV IV IV IA IA A

IV IA IAIA

IA

3z + 229

9
18
0 and integer

0 and integer

2x1 + 3x2

35
36
0 and integer
0 and integer

Iy +ZE2

16
30
0 and integer

0 and integer

4x1 + 629 + 223

and integer
and integer
and integer

3x1 + bxo + 43 — 224

60
40
53
0
unrestricted and integer
5 and integer
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