
Mathematics and Statistics 620-262 2003

Assignment 10

Due: Friday, 24th of October, 2003

Consider the Pareto linear programming problem

P− max{3x1 + 5x2 , 2x1 − x2}
s.t. x1 ≤ 6

x1 + x2 ≤ 12
3x1 + 2x2 ≤ 20

x1, x2 ≥ 0.

Find all Pareto extreme points and the corresponding objective function values, using
the information that the linear programming problem below, for β = 0,

P− max{3x1 + 5x2 + β(2x1 − x2)}
s.t. x1 ≤ 6

x1 + x2 ≤ 12
3x1 + 2x2 ≤ 20

x1, x2 ≥ 0.

has the optimal simplex tableau:
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