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Abstract

The objective of this paper is to present a new method for the multi-dimensional Knapsack problem,
Toyede method and Loulou and Michaelides method are well known for this problem. The new method intra-
duces a new penalty factor for fast convergence and a branching technique for accurate solutions.

The methed is tested at IBM370 and shows that the method is slower than Toveda method, but more
accurate than other two methods.
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