CPS 296.1
Brief introduction to linear
and mixed integer
programming

Vincent Conitzer



Linear programs:

* We make reproductions of
two paintings

AN

* Painting 1 sells for $30, painting 2 sells for $20

* Painting 1 requires 4 units of blue, 1 green, 1 red
* Painting 2 requires 2 blue, 2 green, 1 red

* We have 16 units blue, 8 green, 5 red

example

maximize 3x + 2y
subject to
4X + 2y < 16
X+ 2y <8
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X=20
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Solving the linear program graphically

maximize 3x + 2y

subject to
4Xx + 2y <16 6
X+ 2y <8
4 optimal solution:
X+Yy<0O X=3, y=2
X=20 2

y=0



