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An Efficient Algorithm for the Generalized Multiple

Choice Linear Knapsack Problem

J.Y. Won* - S_J. Chung**

Abstract

An efficient algorithm is developed for the linear programming relaxation of
generalized multiple choice knapsack proolem. The generalized multiple choice
knapsack problem is an extension of the multiple choice knapsack problem whose
relaxed LP problem has been studied extensively. In the worst case, the
computational complexity of the proposed algorithm is of order 0({n - nmax)?),
where n is the total number of variables and nmax denotes the cardinality of the
largest multiple choice set. The algo-ithm can be easily embedded in a
branch-and-bound procedure for the generaiized multiple choice knapsack problem.

A numerical example is presented and computational aspects are discussed.
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