Math 4553, Homework 5, Due on 4/20/2012

1. (20 points) Consider the smallest circle problem: given n points p; (z;, y;) on a 2D plane,
find the smallest circle that contains all these points. For example, in the following graph,
five points (blue circles) are given. The red circle, which is centered at the blue star, is the
smallest circle that encloses all five points.

Denote the 2 x n matrix P by
Yy Y2 .- Yn

This smallest circle problem can be formulated as a quadratic programming problem (see The
Minimum Covering Sphere Problem by D.J. Elzinga and D.W. Hearn, Management Science,
Vol. 19, page 96-104, 9172)

optimization variables c=(c1, coy...y0p)
n

min  f(c) = c! PTPc— Z ci(x? +v?)
i=1

n
subject to Zci =1
i=1

¢ >0, fori=1,...,n

If ¢ is the solution of this quadratic programming problem, then the center of the circle is
located at p (z, y) where

T = C1x1 + C2T2 + -+ CpTyp

Yy =ciyr +C2y2 + - Cp¥Yn
and the radius of the circle is given by r = \/—f(¢).

Given five points:
b1 (37 _3)7 D2 (87 2)7 b3 (07 6)7 y2 (67 5)7 bs (_17 0)

Form the quadratic programming problem and use the Lemke’s method to compute the center
and radius of the smallest circle that contains all five points.



