第七章 整數規劃問題       作業研究(林吉仁著)

《1》(1)調整為Balas標準型：

令x2=y1，x1=y2，x3=1(y3，

(原問題可調整為
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採用最新界限法則，得枝幹圖如下：
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Z*=(3
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	y1=1
	
	


	
	
	
	
	
	
	
	
	
	
	
	
	
	

	局部解(0,0,0)

Z=(3<Z*=(
可行解

令新Z*=(3
	
	
	
	
	
	
	局部解(1,0,0)

Z=(2(Z*=(2

	(已洞悉)
	
	
	
	
	
	
	(已洞悉)


故y1=0，y2=0，y3=0，即x1=0，x2=0，x3=1時，Z有最小值(3

(2)調整為Balas標準型：

令x4=1(y1，x1=1(y2，x3=1(y3，x5=1(y4，x2=1(y5
(原問題可調整為
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採最佳界限法則，得枝幹圖如下(請見下頁)：
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《2》(1)先忽略整數限制，以線性規劃法求解如下：
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採分枝界限求解，枝幹圖如下：
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(3)利用Gomory切面法；而本題乃純整數規劃問題

先忽略整數條件，以簡算法求得最佳解如下：
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(Gomory限制式為 
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(0代入表中
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(4)純整數規劃問題，採Gomory法求解

忽略整數條件，以簡算法求得最佳解如下：
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(Gomory限制式為
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(0代入表中
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《14》(1)混合整數規劃問題，以下採Gomory法

先以一般LP之簡算法得最佳解如下：
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得Gomory限制式為：
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(2)採分枝界限求解

令W=(Z，即目標函數改為
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其他限制式不變。枝幹圖如下：

	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	W*=((
W*=
[image: image153.wmf]30

7

9

-


W*=(8.4
	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	(
	
	
	
	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	W=
[image: image154.wmf]12

7

7

-

,
[image: image155.wmf]1

x

=
[image: image156.wmf]12

1



[image: image157.wmf]2

x

=0, 
[image: image158.wmf]3

x

=0


[image: image159.wmf]4

x

=
[image: image160.wmf]12

17

,
[image: image161.wmf]5

x

=
[image: image162.wmf]12

5


	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
[image: image163.wmf]1

x

(0
	(
	
	
	
	
	
	
	
	
	
	(
	
[image: image164.wmf]1

x

(1
	
	

	
	
	
	
	
	
	
	
	
	
	
	
	
	W=(7.6,
[image: image165.wmf]1

x

=0

[image: image166.wmf]2

x

=
[image: image167.wmf]11

1

, 
[image: image168.wmf]3

x

=0


[image: image169.wmf]4

x

=1.4,
[image: image170.wmf]5

x

=
[image: image171.wmf]55

23


	
	
	W=
[image: image172.wmf]30

7

9

-


[image: image173.wmf]1

x

=1

[image: image174.wmf]2

x

=0  ,
[image: image175.wmf]3

x

=0


[image: image176.wmf]4

x

=1.6,
[image: image177.wmf]5

x

=
[image: image178.wmf]30

7


可行解

令新W*=
[image: image179.wmf]30

7

9

-



	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	(已洞悉)
	
	
	

	
	
	
	
	
	
	
	
	
[image: image180.wmf]2

x

(0
	(
	
	
	
	
	
	
	
	
	(
	
[image: image181.wmf]2

x

(1
	
	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	W=
[image: image182.wmf]55

34

7

-

,
[image: image183.wmf]1

x

=0

[image: image184.wmf]2

x

=0,
[image: image185.wmf]3

x

=
[image: image186.wmf]11

1



[image: image187.wmf]4

x

=
[image: image188.wmf]55

76

,
[image: image189.wmf]5

x

=
[image: image190.wmf]55

24


	
	
	W=
[image: image191.wmf]15

4

9

-

,
[image: image192.wmf]1

x

=0

[image: image193.wmf]2

x

=1, 
[image: image194.wmf]3

x

=0


[image: image195.wmf]4

x

=1.4,
[image: image196.wmf]5

x

=
[image: image197.wmf]15

4


	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	W(W*=
[image: image198.wmf]30

7

9

-


(已洞悉)
	
	
	
	
	
	
	
	

	
	
	
[image: image199.wmf]3

x

(0
	(
	
	
	
	
	
	
	
	
	(
	
[image: image200.wmf]3

x

(1
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	

	W=(8.4,
[image: image201.wmf]1

x

=0

[image: image202.wmf]2

x

=0, 
[image: image203.wmf]3

x

=0


[image: image204.wmf]4

x

=1.6,
[image: image205.wmf]5

x

=0.4
可行解

且W(W*=
[image: image206.wmf]30

7

9

-


令新W*=(8.4
	
	W=
[image: image207.wmf]15

7

9

-

,
[image: image208.wmf]1

x

=0

[image: image209.wmf]2

x

=0,  
[image: image210.wmf]3

x

=1

[image: image211.wmf]4

x

=1.2,
[image: image212.wmf]5

x

=
[image: image213.wmf]15

7


	
	
	
	
	
	
	
	
	
	
	
	
	
	

	
	
	
	(已洞悉)
	
	
	
	
	W(W*=
[image: image214.wmf]30

7

9

-


(已洞悉)
	
	
	
	
	
	
	
	
	
	
	
	
	
	


故(
[image: image215.wmf]1

x

,
[image: image216.wmf]2

x

,
[image: image217.wmf]3

x

,
[image: image218.wmf]4

x

,
[image: image219.wmf]5

x

)=(0,0,0,1.6,0.4)時，W有最大值(8.4，
即Z有最小值8.4



















































PAGE  
6

_1086076152.unknown

_1086096765.unknown

_1086124115.unknown

_1086124293.unknown

_1086124367.unknown

_1086124389.unknown

_1086124353.unknown

_1086124318.unknown

_1086124162.unknown

_1086124244.unknown

_1086124268.unknown

_1086124211.unknown

_1086124148.unknown

_1086098054.unknown

_1086097304.unknown

_1086097369.unknown

_1086097841.unknown

_1086096830.unknown

_1086096839.unknown

_1086096852.unknown

_1086096835.unknown

_1086096828.unknown

_1086090660.unknown

_1086093952.unknown

_1086095980.unknown

_1086096619.unknown

_1086093956.unknown

_1086090831.unknown

_1086093951.unknown

_1086090772.unknown

_1086081108.unknown

_1086081249.unknown

_1086089486.unknown

_1086089504.unknown

_1086089454.unknown

_1086081185.unknown

_1086081040.unknown

_1086076154.unknown

_1086080839.unknown

_1086080867.unknown

_1086080889.unknown

_1086076155.unknown

_1086076153.unknown

_1086017579.unknown

_1086075531.unknown

_1086076148.unknown

_1086076150.unknown

_1086076151.unknown

_1086076149.unknown

_1086076145.unknown

_1086076147.unknown

_1086076144.unknown

_1086070552

_1086075362.unknown

_1086075402.unknown

_1086070573

_1086070463

_1086070523

_1086017616.unknown

_1086022359.unknown

_1085849020.unknown

_1085929618.unknown

_1086010344.unknown

_1086017563.unknown

_1086010743.unknown

_1085930536.unknown

_1085930411.unknown

_1085930423.unknown

_1085929647.unknown

_1085929517.unknown

_1085929534.unknown

_1085906983

_1085848955.unknown

_1085848975.unknown

_1085848983.unknown

_1085848966.unknown

_1085844060.unknown

_1085844187.unknown

_1085843949.unknown

_1085843995.unknown

_1085844016.unknown

_1085843978.unknown

_1085838634

