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ABSTRACT

We study the optimal strategy for selling multiple items in a setting where bidders can bid for
individual items and for subsets of items. We consider the general problem as well as special
cases, including an “"additive" case and a "single item" case. We present structural results about
the optimal policy in the special case models, and give heuristic policies for when the number of
items is large. We also consider extensions to a stopping rule problem and to allow multiple
bidders each period.
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