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A Fast Algorithm for the Generalized Mulfiple Choice Linear Knapsack Problem

s

Joong-Yeon Won**

presented.

Abstract

By finding some new properties, we develop an Ofr e’} algorithm for the generalized
multiple choice finear knapsack problem where r__, is the largest multiple choice number
and n is the total number of variables. The proposed algorithm can easily be embedded
in a branch-and-bound procedure due fo its convenient structure for the post-optimization
in changes of the right-hand-side and multiple choice numbers. A numerical example is
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