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Primal Problem IP:

mind g HM+&,; Q) +a,; A NZ+é&; UB+é; Wa,; X)+a,VC (IP)
st.:

()M, =0o0r1 "KH O
(2B=00r1 "L
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(14) &, . X, £ A
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(15)D.Y.£ER

(16) é‘fl L)/ri= 1

(17)- P4£0

(18) Pijk' Zy £ 0

(19) Pijk' X/‘/E 0

(20) Xj/' P/‘jk+ Z/k' 1£0
() &y ,ZE£B

(22) é‘ﬁ Léﬁ F F)ijk£ 'Jk
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(25): (in Erlangs)
(26): r i

(27): i
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(Lagrangean relaxation method)

(IP) (19)~(27)
(IP) (LR):

Problem LR

w(abcdefghl=
mln {ald OHkMk + akl Oqu)o-'- akl Oall LNkZIk + a/I LUB + a/ILM'(a/I F //) + a/l FVC +
/I La/I Fakl (o) //k(P//k /I Lajl Fald Ob//k(X /D//k + Z 1) + a/l %,C(a OZ/k B) +
akI Odlxa/ILaJI FF)//k 'Jk)+a/ILa/|Fe/[allLl’l/H // G (1/T G) ]+a/TL fF //( (:/)
+a/|Lg(arItK S)+arlta/|L ( B)+arlta/|L ( ri r/ R/)} (LR)
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() C=0or1
4) Z,=0o0r1
(5) X;=00r1
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(12) X,£ B
(13) K9 £8; - X,
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(16)&,,Y,=1

inLori
(17)- P,£0
(18) Pijk' Zy £ 0
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1 for M, Z, and Py,

mind g {HM,+&; [(N+&; by + 6)Z, + 8, {8, -

S.t.:
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4) Z,=0o0r1
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(17)- P4£0
(18) Pijk' Zik£ 0

2: for J,

min é‘kl O(Q(Jk) B dk‘]k)
St.
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3: forC/.
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min é‘ﬁ Lé'ri t(giK+ 1D, + hri) Yri

S.t.
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5:for B, X;, S, R and I,

It

min éﬂ AY;-¢c-
Gi) + f//]X// - giS/'
st

yir =
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(2B=00r1 "L
(5) X,=0or1 "NLF
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(10)0£ S£ SB, L
(12) X, £ B, "NLAF
(13) HS £4; X, "L
(14)&; X.EA "L
(LR) weak Lagrangean duality theorem ¢ (IP)
(dua problem) (the tightest
lower bound) subgradient method
max ¢ (abcaefghl) (D)
st.abcdefghl 0.
subgradient optimization procedure (IP)
(IP)
subgradient optimization procedure
(Lagrangean Multiplier) (

)

subgradient optimization procedure
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Primal Problem MAIP:
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mind ; VC
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(D) (subgradient optimization
(IP)
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