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Scilab - FOSSEE Optimisation Toolbox
Quadratic optimisation - Assignment



Assignment I

As an assignment:

f (x) =
1

2
x21 + x22 − x1x2 − 2x1 − 6x2

subject to:

x1 + x2 ≤ 2

−x1 + 2x2 ≤ 2

2x1 + x2 ≤ 3

0 ≤ x1 ≤ ∞
0 ≤ x2 ≤ ∞



Assignment II

Solve the following problem:

f (x) = x21 + x22 + x23 + x24 + x25 − 8x1

−2x2 − 3x3 − x4 − 2x5

subject to:

x1 + x2 + x3 + x4 + x5 ≤ 400

x1 + 2x2 + 2x3 + x4 + 6x5 ≤ 800

2x1 + x2 + 6x3 ≤ 200

x1, x2, x3, x4, x5 ∈ Z


