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MODEL:
Title Stock Investment;
sets:
sn/1..5/: p, 1, y, x, cutoff;
endsets
data:
p = 0.043 0.054 0.05 0.044 0.045;
1=22115;
y =9 15 4 3 2;
cutoff = 1 0.5 0.5 0.5 1;
enddata
[OBJECTIVE] max = @sum(sn: cutoff * p * x);

3 [CONS1] x(2) + x(3) + x(4) >= 400;

[CONS2] @sum(sn: (1.4 — 1) * x) >= 0;

5 [CONS3] @sum(sn: (5 — y) * x) >= 0;

[TICONS] @sum(sn: x) <= 1000;

7 END

5 A

MODEL:
Title Stock Investment;
sets:

sn/l1..5/: p, 1, y, x, cutoff;
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5 endsets

6 data:

7 p = 0.043 0.054 0.05 0.044 0.045;
8 1=22115;

9 y =9 15 4 3 2;

10 cutoff =1 0.5 0.5 0.5 1;

11 enddata

12 [OBJECTIVE] max = @sum(sn: cutoff * p * x) — 0.0275 * k;
13 [CONS1] x(2) + x(3) + x(4) >= 400;

14 [CONS2] @sum(sn: (1.4 — 1) * x) >= 0;

15 [CONS3] @sum(sn: (5 — y) * x) >= 0;

16 [T2CONS1] @sum(sn: x) <= 1000 + k;

17 [T2CONS2] k <= 100;

18 END
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A B bR EE A 30.07.

% (3) B EFXE (1) W) Range 7087, TSI 040 T

Objective Coefficient Ranges:

Current Allowable Allowable

Variable Coefficient Increase Decrease
X( 1) 0.4300000E—-01 0.3500000E—-02 0.1300000E—-01

X( 2) 0.2700000E—01 0.3018182E—01 INFINITY
X( 3) 0.2500000E—01 0.1733333E-01 0.5600000E—03

X( 4) 0.2200000E—01 0.6363636E—03 INFINITY
X( 5) 0.4500000E—01 0.5200000E—-01 0.1400000E—01
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2.2.3 LINGO #1&#!

MODEL:

Title Sugar Manufactoring;

3 sets:

ns/1..3/: s;
ng/l..4/: g, totalcons;
link (ns, ng): A;
endsets
data:
s = 0.89 1.10 1.80;
g = 0.45 0.55 0.70 0.50;
totalcons = 2000 4000 5000 3000;

enddata
[OBJECTIVE] max = @sum(ns(i): s(i) * @sum(ng(j): a(i, j))) — @sum(ng(j): g(j) * @sum(ns(i): a(
i, 3)));

! The number of gradient <= threshold;
@for (ng(j) :

[GRADIENT NUM] @sum(ns(i): a(i, Jj)) <= totalcons(j);
) 8

3 | Category—specific gradient constraints;

[CATE_SPEC1] a(l, 3) <= 0.2 * e@esum(ng(j): a(l, 3J)
[CATE_SPEC2] a(l, 4) >= 0.4 * @sum(ng(j): a(l, 3J)

)

( ) 8
[CATE_SPEC3] a(l, 2) <= 0.25 * esum(ng(j): a(l, 3));
[CATE_SPEC4] a(2, 3) <= 0.35 * @sum(ng(j): a(2, j));
[CATE_SPEC5] a(2, 1) >= 0.4 * e@esum(ng(j): a(2, j));
[CATE_SPEC6] a(3, 1) >= 0.3 * esum(ng(j): a(3, 3));
[CATE_SPEC7] a(3, 3) >= 0.3 * esum(ng(j): a(3, 3j));
[CATE_SPEC8] a(3, 3) <= 0.5 * @sum(ng(j): a(3, 3));

2.2.4 HEERSSH
N HT AR AT S Y B — AR R e RIAT S .
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=ME | j= j=2 j=3 j=
i=1 |0 1363.63 | 1090.91 | 3000.0
i=2 |0 0 0 0
i=3 | 2000.0 | 2636.36 | 2030.30 | 0
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1 Row
2 OBJECTIVE
3 GRADIENT NUM( 1)
1 GRADIENT NUM( 2)
5 GRADIENT _NUM( 3)
6 GRADIENT NUM( 4)
7 CATE_SPEC1
8 CATE_SPEC2
9 CATE_SPEC3
10 CATE_SPEC4
11 CATE_SPECS
12 CATE_SPEC6
13 CATE_SPEC7
14 CATE_SPECS8

Slack or Surplus
10069.70
0.000000
0.000000
1878.788
0.000000
0.000000
818.1818
0.000000
0.000000
0.000000
0.000000
30.30303
1303.030

Dual Price
1.000000
3.916667

0.1500000
0.000000
0.5454545
0.3454545
0.000000
0.3454545
0.000000
—5.444444
—3.666667
0.000000
0.000000
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MODEL:

Title River Pollution;

3 sets:

nd/1..3/: b, 4, 44;

endsets
data:
b = 100 60 50;
enddata
[OBJECTIVE] min = 5 * @sum(nd: b — d);
dad(1l) = (1000 * 0.8 + 5 * d4(1)) / 1005.0;
d(2) = (1005 * 0.9 * dd(1) + 5 * d(2)) / 1010.0;
d(3) = (1010 * 0.6 * dd(2) + 5 * d(3)) / 1015.0;
a(l) <= 1;
d(2) <= 1;
d(3) <= 1;
b (1) >= d(1);
b(2) >= d(2);
b(3) >= d(3);
END

s/ R T A KR AR Y Dy

MODEL:
Title River Pollution;
sets:

nd/1..3/: b, 4, 44;

5 endsets
data:
b = 100 60 50;
enddata
[OBJECTIVE] min = 5 * @sum(nd: b — d);
dd (1) = (1000 * 0.8 + 5 * d4(1)) / 1005.0;
dd(2) = (1005 * 0.9 * dd(1) + 5 * d(2)) / 1010.0;
dd(3) = (1010 * 0.6 * dd(2) + 5 * d(3)) / 1015.0;

3 0.9 * dd(1) <= 1;

0.6 * dd(2) <= 1;

5 b(1) >= d(1);

b(2) >= d(2);

7 b(3) >= d(3);

END

2.3.4 HEER5SH
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dy =410 dp =211 d3=50.0
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