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A Fast Aigorithm for an Extension of the Multiple Choice
Linear Knapsack Problem’
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Abstract

We consider an extension of the multiple choice linear knapsack problem
and develop a fast algorithm of order Ofr, n" by exploiting some new
properties, where r, . is the largest multiple choice number and n is the total
number of variables. The proposed algorithm has convenient structures for
the post-optimization in changes of the right-hand-side and multiple choice
numbers. A numericol exomple is presented.
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THAldp (840182 7= (589}, L=Li{ 80,5}
(83}
oA 3. 6.(68) A, p=77+4=81
A4 p{R40)TR = | 8,12}, =L ] 8.(68) ]
93
A 3. 6.(510) M=, p=81+7=88
Tl 4. b ) 84 O|TE g=2, £i=5, =10, =4,

2A sE ok

U=18121}, /= {589})
@A 5. AAs= o3 2.

xe=x, =1, x70, j*8,12,

=41, x,, =37, xp=25=1,

x,=0, j%5289,10.
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