





i LEE T
&% £ DEUSTO X #4e &% s+ (L. C'E.)
#£ 8 SANTA CLARA &% %5+ (M.BA.)
A X F

MM O OA
oL R

T4 RHA £+ & AAE K

g B B #F
3
X KR #Eegs2EEE
Bei P % 19586 BT Rk ©
B¥F -k F A
ik s WX ETER
BaA B ¥
HRAE 4 =L W £ K F H K
ik i S b B A B TH R LA

X

ApE: B B 2 B BT F AR 2

mzE: (02)9866506—8(C=HK)

W M5 kW E R BB — R L+ &

& % 1335969 363322
sk BB e P~ R O998 K
RRRARE  ARE XFIOTIR

Bl 4 W

o




B W oa R

FEGIRACELB UM  BRERRS  BR
HIE AR AR - HE RN 2R » & T
Wz HERTEREE - AH R N
RIS DORTEHT - |

PHRSERMERNELE » REERE » STLZIRITR
HESE » TR TR HA o

2 REBINAE ZA S~ > AR BfE - 3F
SRSHE SRR~ —8 SRR aRET
BEERABESBARY » M EN9E » DBk
— 1 » SORRIHER » AR IER So e o

BB PETLE
BER (B BB

[ Yapacies



ZWRE R

AEH= R EFAARPHERE RN  EEE
+NABEASEEN RS PEE | FIRH -

18-41% HEREARRINITEM (P. 302)

186, 2 @fEnyREISE ( IERERE) B
( P.304)

18- 9  ZSEMEN—ASREREmE ( P. 312)

18-10 SYEERERIE ( P, 312 )

B » SRR D) —SERRER
ANEHA-CHRB » ZREDEG IS ( fEEHes
— ) RFERVETE - BRRA B AL D EE - HAKE
XA TR BB TR

EE YRR » SRR ERETE B -

wEAR ER
RSN
ERAHHELA AR



B F

#2538 ( Linear Programming ) RAFRFZ ( O.R. )
) — K 8P o #iﬂ??ﬁk#ﬂﬁ(%ﬁ&ﬁ?ﬁﬁ*ﬁfﬁﬂﬁiﬁ# (Certa-
inty ) RRREE RS R ( Uncertainty st Risk ) o i
ﬁ“*ﬂ—ﬁﬁ&t$#ﬂ?f’ﬁﬁﬂf%ﬁﬁ§ﬁﬂ o MMk — B AMEE S0
fERBIIE » BRI IE » HHEREM ( Inventory Gntrol ) »
¥ (Waiting Lines 5, Queuing Theory ) {E—]iﬁﬁ (
Markov Chain ) s %% ( Game Theory ) Ligit o g%
REARRS Y189 55— #FIR S48 ( Non -Linear Programeni-
ng ) > B1E5i# ( Dynamic Programming ) > SRR (
Integer hom'ammmg ) s - M ( one-0 Praymmzna )
R=XR75H8 ( Quadratic Programming ) - AR BN
A R o (ERBFTE Meg MMM RN » {BR 1 hee s Py
F s R~ Bwoif B 5 1 A o B 5 A 00 150 o

{EREF AL BRI — B4 M 2 BB » %ﬁ(bi&m
— BB, mm!@mug EJ&(F%EP?’E@TES‘EEH@ fE
iﬂfﬂﬁﬁﬁﬁ*ﬂﬁﬁﬁ s AMERMERY > TAHSIENRILOE
b ¢ Lo lﬂk#!ﬁﬁﬂ:&~ﬂﬁ}ﬁﬁﬁﬁimiﬁﬁ e ( Qua-
ntitative Analysis ) o

P4 B 27 P o M BRI T2 UMK 36 ( -t g3t
) Al o B —EMABEREOBEL » MRAEANS o & —MA
REREERGL » 7 REH » ZHH > BEESZ

ﬁﬂft&iﬂ&ﬁﬁ.ﬁﬂ!{@ﬂﬁ—ﬂﬂ > MERT7E R Bl R
R LH o :J""I&HKI%RQE&& s BUPEREBFIE o Rt 9
EF IR B E AR RTINS L > A ERER BRRA
o B IR RMEF N — 42k th 5 — mﬁmmam%ﬁwa
EMERITRERI B o

BART—FEPLNBREMILEET o E’ﬁi?&i@ﬂu*ﬂsﬂ
Clara X 34 R EFHRHEANM.B. A. 501970 £ 12 AERS
futk > SEEERET (Chaiho Kim ) SHFEP4E > R RSN

I



AZ o 3185 Kimiftr) Introduction to Linear Programm -
g EERRATEDh o EEEERRAR > TREABHMERAZ o X
F_+EPTENNZ —HE (BLEAB+ESNB+28 ) B
BKimEFrEE o AR wif 1 T £ 58 L AR BUER A 7L BRE
MSENE ( R2NEH) HAL [ERLANCHEBERIAIRE
M B SR ER T LAY  2REAKE - R+
o

A B 5 SRNARE0S EH T ROMBDMBER PN
AF—RRME KR o FEGWENAGES TR BREMS » N
BIFRE AN R IG0IA N o Bim = — (i 368/ MU M F0 b/ AR
— (A BB SR IR BRS04 BT SR K BT iR ARy 3 B o RUETE
5t AT 2 T — K7 F2E0R B I R » 2 E I e T3 6
1> 6 —RURBGL s R MRS E MR AR » EMENIENE
Ko BAEMEBNBDBREH » HERRE » RAANRBHEIFR
s EEEABPEAEY o TR+ —Hh AR MA S TR RATE > &
VS o MM ERNMIRABORY > BRRAR S Rilid o

ABHA.B.C.DRELHE o

1. RYURNES
2. HRENMRE
a{ﬂ%ﬁﬁiz

RBERRRA

4

A DR RE

5. KERE Dual
6. [aiik

n B{LRGE

1. BRKEY




B. ANRiIE

14,

17.

s —
AMRIE—
HRE

B 2R E

#BRRERE

C. BB RMA

BEAH
R
SR AT

& Em=E

"D. R BN

SSERRH R
mEER
FREAHS

E. ﬂi‘ﬁﬁﬂf’t&

M I R

P& 1. AR




B AR EaZRoRNEBRHENELRBTMA M
HIRRN s BB ARG F SR — o

ERCAPLHEHR > SUNHN R —SRHRE > SHLR)
s AN R AGH . FXSEBRROKBIESH - —BHSEA
AR R EERER LR ALNBUENEH » RBR—/RE
% o A —PHEHE | =/ R RTLUL mC MhwBEtEMDE - C
MAETHFR S s RAATREM o

ABER—-BOKBEDHHRNESFHERN > LIRGERY
ER o 2B/ EITROE - RETRE LF » 2EERS » TRkt
Shith =17 81 > LUK BB » B 575 — (iS5 E) » FEKEI—A
FEE R BYY > RBMEED M T o

ELEITHRBE > AHEMABREER—F » XRRH AR M ES
- RFBREEMEZEERL ; BRNERNARBARZ M » RRETRS
HERE » RRZR » EFME » AFFERENEEBELTRY

REA+—EEEA
REB[R(BA)ER
BEABESE



L A m
TERTFR— (ZRR - A REB/EMEAIDHT)
=] x
F—-N RURNEE ,
1—1 glg‘ ...................................... ‘ets mus cssenan Yesvevan 1

1—2 HaGEal ( Axioms ) crereseteseeemiineneiiieaiean, 3
1—2.1 HPsRENE
1 —2.2 i
1—2.3 ﬁﬂﬁ%mﬁﬁﬁﬁ
]__.3 ﬁ@;ﬁiﬂafjnﬁﬁ‘t T S 5
1—-3.1 ﬁﬂﬂﬂ%—ﬁ%&ﬁﬁﬁ
1—3.2 ﬁﬁﬁiﬂﬂjﬁﬂiﬂ&@ﬁiﬁ
I —4 B IRAURN ) SRR e 2 s 7
I —5 (RAUEREARIE erveverremmrsrnrissesnniinsiisaiaianens 9
1—6 R ( Simplex Method ) HRE ¢ -oovereeeee 14
1—6.1 B EE P RS
1-+6.2 FREFHFERN
1—6.3 TFTEREFHER
1—-6.4 SRHEFAEX
1 —6.5 pUERHEGFER
1—6.6 M=%
1 —7 BBRBEE reerereemmimcinnmaesnieennes S 1
1 —7.1 SEE NERNBE
1—7.2 BUENMBREINTAF
m— 3§ Gauss-Jordan iR EMEE

e L 1 - T T IT LTI 25
2—2 Gauss-Jordan ?ﬁﬁiﬁ........................-.a ....... 25
23 Hgg,g*ﬁ&, ......................... escesveans 27

2—4 Gauss-Jordan HE:ERBIMNiE - ee 28



2—5 &!ﬁ; .............. Rttt 30
BEE MEMENHEN (RBAENERERN )

IR T T 11— P SRS 35
8--2 ZHES (WA : REAEARGE- oo 35
3—2.1 98

3—2.2 mEmR{L -~ Bk

3—2.3 mWAENE
3—23.1 WRARIEZELAE
3—2.3.2 WHEEKATTRPFETOEHE
3-2.3.3 PFEENSHT
3—-234 HREQPIRRTOIRETHSR
3—-2.3.5 HB_HRKATRER
3—23.6 UEWH-HEKTTRER
3—2.3.7 BoEATTRER

3 —2.4 - B EUEMS ik

R B = - U 46
SEE MIARECORRMNRTEN
B e L 1 [ e FT PO PP 49
'“, 2 APNE( BABEGEE ) e, 49
4.-2-1 mﬁﬁﬁ%
4 3 muﬂjﬁ& ............ 50

;-31 Charnes’M i
4.-3.1.1 WMFEKATRERDOTHITR
HmE R
4.-3.1.2 UEDFERATRE
4.-3.1.3 |_EKTITRERF B
="
4.-3.2 —BXH
IR BERMDHEEREDudl
T S T P 57
L |



HAE BEB¥EME ( Shadow Price)

( WM ) (Imputed Price)

5—2 PEREREBIGE:ereeeerermrnneeeeeeneneciaenaes 57
5—3 ESFRABWBWE b, 59
5—4 [F~REREHEH -rmeerereerimciiimanaen. 59
5—3 MNEMRE ELMRIERIE - eeeereeeeereenenee 60

5.5.1 {LMBIARFHEARBFN

5.5.2 BERE
5—6 BREEHEEooororeromerrorecrsnitiien et 64
5—7 RREEBESPHT - eecoeeommrsiomrmeniincinnaenes priceeecees [P 66

5—7.1 RERBAERTN

3—7.2 BEMAKRSNTR

5—7.3 KGN ( c; ) BIREHRE

5—7.4 AMFHEJNH

FAE REERERIRN
[ JE R O 0 OO U U SR POt 79
6—2 [[RBFEAGEI - orevreiremerommmmsmaniniactnne. 79
6—3 [AIRIENIREE -romrrrrerirmmrareroniatoiiroreatoseamsannas 80
6 —4 BB A B cmeorrerrerreriiimenriienenee e 83
6 —5 FHBTHARME - oeeeeererreieticn s 85
(R 1. O U U P PR PRSI 86
6—7 RDMERIEAIH B --mmenemnrenanee T 87

FtE MUEAMENERMN
7—1 KRR RO o omeeeeeeemeeees 95
7—2 Y, Mt ERIHE (B ) -ooememmennreeeneeenens 97

7—2.1 ¥ mimEsEs
7 —3 ABRIEBOIRAGPRTE -oovvreerremrerrseranemrosnsaceens 100
7--3.1 pgARARNE
7—4  SEEROBOR TR -ooooreoseres e 103
7—5 GERRMBEIPY--oomeemveromreesneeineene e 105



B—1 FE e ereeareeaneanees 111
8—2 giE#M¥ (Dual Variables )-..cccoevvvvennnee. 11
8—3 REREAMENER: (LEEBREEE ) - 112
8—4 BHIR, = 2, coeereeeerrrririnenirnneii s 116
8—35 EEF&%H@%‘?’V‘J@&{E% Ax *ﬂz, ------------------ 117
8§ —6 MEMSAELHE. - veevrereneaneeesasneses 118
8—7 [IBEEE] MBITE PR teoerrerr s 120
BAE RERAWNERBESH
S 1 RO PP 123
92 ﬁgﬁg;}wgﬂﬁgﬁ ....................................... 123
9—3 [EEEBPEE( ¢, ) BIBEL e 125

9—3.1 FREBEWEEC, B
9—3.2 BRABBOGE 6 BB ( ERAKEEF
| HIBE )
9—4¢ MHARYER (M) dABE) e 135
9—5 WAEHBEKRY a, BEYHIDGH - ooromrmrrmnereenenns 142
"9—5.1 FRAGES a, HBE

. 9—35.2 ZXEEWa, B
BiE SEMRE

{1 J T - PO 157
10— 2 FEREEEAGBBAHT v oeerremrenimingannn 157
10—3 SRR MEYEEERINE o rrererrrrse. 160
10 —4  FE . ooeorerrrmmnr ettt e 165
10-5 BEMNEREAEBE oo 166
10—6 & RSB EEMRE - TSI R 170
10 —7  BHE e ceirenneonimenrsnisira e ses e e e s 176
10—~8 EEMNERENETEF v 178

#B+—% B{LIREIRM ( Degeneracy )
| B ¥ T T TIPRTPYP PR PE P 187

11—2 ,gﬂ;gﬂg 187



11—3 :Eﬂ:ﬁeﬁ%ﬁ’]ﬁ@%'v ............................................ 188
11— 4 S B ERTE o orereseereesmsnensbomnet st 189
11 —4.1 H%’FE;H:HE;H&
11—4.2 BAB= 1 SRR
FH-F MA BRES BmXmEr
1221 S eeererireir ettt e 193
12— 2 BFFMERIE BRI TR o oe o vommree e 194
12—2.1 #HemE A Blending Problem
12—2.1.1 BAEIT :
12—2.1.2  HRESHBIERNEXNEL
12~2.2 HEEEEE A Production -Planning
Problem ,
12 —2.2.1 A gEsHRIRGEn T
12—2.2.2 pEBgRENE gL
12—2.3 @M% A Manufacturing Problan
12—2.3.1 SEEREOIT
12 —2.3.2  BRIER N EMM U0 ST
12—2.4 H#rzpasg A Trim Problem
12— 2.4.1 HRoERESSHT
12 —2.4.2  PSR# R A&
12—2.5 #ipgEm A Caterer Problem
12—2.5.1 REMENSIT
12-—-2.5.2  seiis @R R 002 7
12—2.6 {wEBKENE A Cargo-Loading
Problem
12—2.6.1 §EBEGENST
12— 2.6.2 (iR ENT u:‘.lfufﬁr‘iﬂﬁém
12—2.7 #EH3ME 4n Invesiment - Planning
12—2.7.1 #EHRRGEN I
12—2.7.2 PR RyIaR ERRAE T



¥E+=% FERRIETransnortation Problem

e - = U R PPN 213
13—2 BB THBREN ;BRI S A BB oeeveeeerenenees 214
13 —3 HRUYEEF........ et eeeeerur e e s e e e aareaenn 215
13—4¢ HErtENERNEA=ZE8RRELNT 216
13 -5 ERIMEGERRZ ey BRRER 217
13— 6  EIRRTEGA EBIFIBREIE oo ereeemriinnine 218
13— 7 SEEBREIBIETRIE oo ooermreeremrserersssmnnninnaiinn, 218

13—7.1 FdesAsk
13—7.2 mERadk
13— 8 BT EEERETE rereremeerir e 294
13 —8.1 MG
13—8.1.1 EFHITERGE
13—8.2 KRHFAE (Modi )
SE+HE SERRME(C Transportation Problem

14— 1 KRBIFERERTBEEY . ..covemimriiires ereee e 239
14— 2 EREESNEGRE o 239
14—3 BPEHEE VRPN 239
14— 4  BETEBEBRE cooeeeneemrnrimeenene e 245
14—5 BEED, Ein—BAEEBME .o e 246
14 — 6  AFHTaioBARER e 250
14— 7  HLHE s HEBBRI BT AR vomeerooserereenseee oo 251
14 —8 HEERIZ (Degeneracy ) -.-.-.ooveeeeieens 256
14—9 HYEEERE TEMFEF] e 260
-+ 7 & H E( B @ )IJE The Trans shipment Problem
15 o I B[ Efeeiorermreemsenseemarinsestenesessstan st s 267
15— 2 FiERSEABUBAII .o 267
15—3 —BHEBER o 270
15—4  FERGREEFonemrnrnnnss friens reereesesisteenanintens 270

F+rm RUSEME
Vi



I8 1 B Eeeeeimeiriimeeerimeisennsinrae e e et sne e e 977

16 —2 H&fﬁﬁ}()ﬁﬁiﬂfﬁﬁﬂ ................................... 278
16 —3 B iR B RENIAR TR eemervmrier e 278

13—3.1 HHBEEEE

16 —3.2 HX-FIREERE

16 —3.3 Mt F 4% ( Hungarian Method )
EBT+EE HERIERIE

A B O PSR 287
17 — 2 HESHFRAR Y SEOEE B v eeerereeneennn et annas 287
17 — 3 HESH RS B 0y B B e 287
17— 4 HEH R M R v s e 28y
17 —5  ZRRBREE o ver e 296

BH+AE T EW\AMBAIE ( Flows: in Networks )
I8 — 1 A eeerermumrunniirnreeeeiinssiestns e e e e e s ea s e 299
18— 2 i ROYIEALGEE -ooervmmrerioninensene e -+ 299
18 —4 B0 FFr AT SReIEERAR. oo 301
18 —5 JREIEA IR RAREHY TTEE eeromresterrrnrearsnsnenianns 302
186 MBI ELEITE - ereemrerreeerrnrerermntiie s 302

18 —6.1 Ul #&#EAN 38 MUERE
18 —6.2 i RAAEIBEA
T T PP 304
18 —8  HUEAFE-wierervneeneeneees R PN 306
18 —8.1 ML EM
18—8.2 scii#y!l L miEiE
18—8.3 EEFAAMR
18 —8.4 g2 Ein#iaE
18 —8.5 [HEEAMR
18—8.6 @M L ks
18 —8.7 [ERIEAGE



18 —-8.8 ZEMY mMEE
18—-8.9 EEBZAME
18—8.10 3 %% 5 EmE
18 —8.11 ERAAFKE-
18—38.12 &%
BHAM SRIEEMRWA .
19— 1 BJSeieeermmerinneirenen SRR 315
19—-2 ﬁ%ﬂmmgxﬁﬂ]gg% vevrerseanernsesaeseeas 316
19—2.1 EHABE
19-2.2 FAHE
19—2.3 EFZTMRE .
C19 =3 HE YR e erreerrerer e rrninonenenneans eevrareanreees 322
19—3.1 BARBITNRE
19—-3.2 SR%HENHEE
19 —3.3 B&REHIMILE

19— 4 JHIRE BSREG o oovrreerrrrmenssraniesesstaiara et 331
19—5 SR BIFER-. SUUOURURRU 1. 91
E-_t+® 3&‘-*&9&&&1&&*25&#!%
20— | fHJBH.ererrreeeernniene et e srr et e 337
20—2 EWPEBRBREEL - eeeeemmnen 337
20—3 HHEANCHETMEATRT IR oreeeenee 339
20—4 FEBRATHAREHETEL o 340
20—5 [HABHE]ZEEFER o, 342
20--6 THRAEHE] COJEE SDA: G TR 344
20~7 FHEx [RAEMR] WBAHR AR RARE - 345
20 —8 SFEFHER e PP 346
209 [HRAREHK] BB R R 348
20— 10 FE AR 5 H A BRI ooeeoni 352



