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The LP-based approach

similar in queuing theory:

. . . Bertsimas, Glazebrook, Nino-Mora
Consider the achievable region

{(E[C{"],....ELC)' ) ER” | T policy }

Find a polyhedral relaxation P

Solve the linear program "o o wot Kuow
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Bounds
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Performance guarantees from the LP

Let I1, be the policy induced by L: i, < i;<...< i, <« JW
[ptcy

Hope that Elk"1=a-OPT"Y a=1
1/a - OPT o *OPT
OPT :
OPT-? cost of I,
The tasks

2 Find the relaxation P

2 Solve the LP optimally in polynomial time to obtain list L

3 Prove Elx"t]=a-OPT™, a=1
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