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A BRANCH AND BOUND ALGORITHM FOR SOLVING
MIXED 0-1 LINEAR PROGRAMMING PROBLEM

Ni Ming-fang Wang Ze-yan
(Nanjing Institute of Communication Engineering, Nanjing 210016)

Abstract

In this paper, a branch and bound algorithm for solving mixed 0-1 linear pro-
gramming problem is presented and the effectiveness of the algorithm is illustrated by

computation examples.
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§2. PXERME

FEEIA—ELS. A f() RREE () WEMRME, i€ D = {(z.y)|Az + By > b,
>0,y 201 BENE ).

EX 1. MR (z,y) € D, K (z,y) A HE (P) KIATFT#E.

EX 2. WH (e*,y*) e D, AX D hEBW (2.y), &

cz* + dy* < cz + dy,
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x>0
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z >0,
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(DLP(y®)) max u(b — By°),
s.t. ud < ¢,
u >0,
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jegt j€Jy

>2* +u*By® + Z (d; —u*b) + Z min{d; — u*¥’,0}.
jeJt ies}

jedt



202 BEHE5HEHN A 1999 &

. W ERRKE LA kAR (p(k). 8 2 /T — T &
tRAH fp(k)) TH LB K245

LB=2z2"+u" By’ + Z (dj —u"V) + Z min{d; - ©"&.0}.
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YRAT{TRE (2. y) FIFIEE L3R UB = cz + dy. RTRBEBEEEM KO0 86 0T 178 &
LEE XS )
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FTL1H. BN=0k=0J0={1,2,--,n}. JF =J, = O(FH). (x.y) = (" y
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Bow, BN=N+1LEk=k+1,J0=J°_ \{N}.J. =J__ u{V}
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B J. M IS ME—BRE V(R J) = 0), BB B, BNLEESE 2 4.
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B, KRBEAMEMREE (LP(Y)):

(LP(y")) min cz,
s.t. Az < b— By,

z > 0.

MR (LP(Y)) AAIfT, HE 105, BN, HHBHRBN 2 B =’ +dy.
FOL. WHRZ<UB, 4 (z,y)=(2',y), UB =2 ¥ 10 %.
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min 2z + 3z + y1 + 4ys,

st. —z1+ 2z —y1 +3y2 2 2,
T+ 3z + Y1 +y2 > 3,
z1,z2 > 0,41,92 € {0,1}.
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MR LP(y), BB o = (0.1.5), NTTHIEFTIT# (2.y) = (0.1.5.0.007 . 9t
ERUB=3 $hiTHELIRIMT:
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(x,y) = (0,1.5,0,00T, UB =3, 2* = 3,u” = (0,1), L(1) = B =3
0. L(2) = 1.
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weo. k=2 J={1},J; =0, BEE 3 .
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{TRERL R Bt
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min 3x; + 22 + 8y + 16y + 2y3 + 4y4,

s.t. 2zy — To + 2yy + 5ys — y3 — 4ys > §,
1+ 2 —3y1 —4y2 + 2y3 + 5y 2 7.
z1,z2 > 0,y; € {0,1},i1=1,2,3,4.

XA B R B AR R (27, ") = (4.67,0.33,0,0,1,0)7, BeHAH R 16.67. i HANE ©
REFFHIZER 16 MHETHERL ATEHRBEAKW LR, By =(1,1.0,007. K
BEVEMR LP(y"), BEIBRRKM = = (5,9)7, NTIBHWITH (z.y) = (5,9,1.1,0,0)”
Vit LR UB = 57, THMEHRATEEIBORA. 6 2 HEHBEWNESE 28R
27— 1 =31, FEMBTERNS AR 2 = 16, BEEERN A ERM NS L L
B 10 B FEIE ERRBETENSG R EARBESTRE T 5 M. MNK 2
ERWRLE 2. ERREHEFUREEFHFN.

LB =33.33

LB =19 LB =12.67 LB = 16.67 LB =10.33
UB =19 2 =22 UB =16.67 2/ =255
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