Zlomkové programovanie

Charnes-Cooperov algoritmus
Metdda je zaloZena na transformécii tlohy zlomkového programovania na ulohu linearneho

programovania. VSeobecna formulacia ulohy zlomkového programovania je:
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a rozliSujeme dva mozné pripady a aj dva sposoby transformacie:
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PoznamKa: ak 3 x;, x, také, e d'x; + B> 0 ad'x, + < 0 u&elova funkcia je neohrani¢ena.

RieSeny priklad:
podmienka d”x+ >0 pre Vx a potom z = _
f(x)——3x1 —4x, +8 — max (min) 25t 53
2x, 42X, 43 " =(3,-4),d" =(2,1),a=8,8=3
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¢'l 0 0 0 0 0 1
Ci 3 -4 8 0 0 0
baza | cy yl y2 z sl s2 w b
sl |0 -3 4 -12 1 0 0 0
s2 |0 1 1 -6 0 1 0 0
w |1 2 1 3 0 0 1 1 1/3
ci-z; -2 -1 -3 0 0 0 1
sl |0 5 8 0 1 0 4 4 1/2
s2 10 5 3 0 0 1 2 2 2/3
z |8 2/3 1/3 1 0 0 1/3 1/3 1
Ci-Z; -7/3 -20/3 0 0 0 -8/3 8/3  |<-max
y2 -4 5/8 1 0 1/8 0 1/2 1/2
s2 | 0] 25/8 0 0 -3/8 1 1/2 1/2
z |8 11/24 0 1 - 1/24 0 1/6 1/6
Ci-Z; 11/6 0 0 5/6 0 2/3 - 2/3 | <-min

Optimalne rieSenie (min): x; =y;/z= 0, x; = y»/z=0,5/0,16 = 3, f(x) = F(y, z) =-2/3



