Operations Research, Spring 2014

Homework 8

Instructor: Ling-Chieh Kung
Department of Information Management
National Taiwan University

Note. You do not need to submit this homework.

1. Consider the NLP
max X1 — T2
st a2 422<4
1+ (w2 +2)% > 4.
(a) Write down its KKT condition.

(b) Show that (v/3,—1) satisfies the KKT condition.
(¢) Show that (2,0) violates the KKT condition.

2. Solve the NLP
max i — T
st. 2t +as <4
22+ (zo +2)% < 4.



