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BEREIEIZR W T Surrogate  (RHR) IOHEEFIX
H.J. Greenberg and W.P. Pierskalla (1970) 24k % $¢
FLUE, BITRBERIEZEDMRIED X Ty 7T Lagrange
BMEOZDODVTREEREZ, FIHEHRNEVWEDOE
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p > 01ZBET 5 RIRE (P) ORI (surrogate
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minimize ¢’z
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Ziy X1 X3 0) EBEDOFIET 2 EEMTEHRT D &
Fo Ty BRI BOT, HE (P) ik NP4
(NP-Complete) FIREIZIET 5.

L OREDEIC v(Dr) < v(Ds) < v(P) OBIRMN
RILT B T EM—RRICH BNTWBA, [2] TIRER
FHE TR F vy TRENEINTW
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(P) minimize = —z; — 2z
subject to  3z1 + 229 < 9,
z1 + 4z < 8,
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BEMRIT o = {(0,2)T,2, )T}, v(P) = —4 TH 5.
—%, REBRMBES V50V aRMREE 2z, =
{(172)T’(371)T7(570)T)}’ U(PH) = -5, 36 zy =
(S NOBEE }, o(Py) — —b, T D MM EFTEIT
ROWTEZARMF vy TRH B LRl T3,

SICEDRIC, RAME (P) ORBBTMEEE
(P). ZOM%E T £¥ 5,
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v(Ds) < v(P) (1)
ERBULBETHFEIEEBEED = {z | T2 <o <
Tz*, 2 S} MFETHBZ L, TH5,
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minimize ctx

subject to Ax<b, z€S,

v, € Z, 1€ 1y, l'jGB,jGIR,

HU. I;Ulg = {1, ,n} ET 3,
L oMBEOEBHE,

Y = {z€8 |z €Z, icly,

Iz & IpFi5 ).

EEET D,

BT 21 ZEEEMHFICL THHHF vy THEN,
T EBERHICTNERMF vy T2ECD I EIE
EL&S.

B8 (PM) @ p > 0 ITRIT 2 RE KRR (PMY)
RO 2 REIK (DY) A8 & FRICEET
%, HE (PM) OBGERIRE (I # ¢) & (PM) &
L. TOfE%E 2 T 5,
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ke Igp BWEIETSEDRET . 0K, @ (PM)

& PIRE (DY) DRI vy THEET 5. BB,
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BDEelpg ML T =075 REG={z|
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