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F A

BRI 2 EAT 20 g 60 FAHAFBIEN—MEEMRUTE. HTERAZ
BAR RN A ELSRIBORT WS MR E N #1E T £ PR R 3 8975 00, SR tR 5L 5
ETEHEEB2RNEE. 7670 F£A3] 80 M, B MUB A TEHHKEZE IFL¥
EHRTTEHEMER, ERTHERBRIL S EERALRW A APt

T 20 ti4C 80 LEARANTE 3£ B MM K2 AZ LI Kk 18 8 B AL i I 4R #E Ak B B
PRALRIE, AR AR EREE TX T EVIRE, AEUERNRRERRE,
1987—1990 4 jH , ER MK FHER L H " BHEBIXEATH—"2EBRERFT XA
GHRT AR, R HERT BARIR U7 ok R E B EIT R MR RL, 3
BUS TR M) . X EMEE TR HinMR G L, HRERLE - PHERKEE
BHRMBRESE AR, TRRE-SHEFANTEAT REAFE T LA REEHAR"
BBREAERERR XA KA FHRBE D, AR R IR BERMBE T X HAEH
RHT#o

PMMED, B EREREEREM A . REEARFMRIABIRALYR—
Fh R ok S B A 18 TR &5 B AR R RO A 8007 IR RGR K TR (B 3T B AR 3 R 2 17 B 52 A B A
AR AE 7 80 AR HILUR A A BB o R E 22— %8 50 = 8 v R 2Ry B AR AL IR
B B R, R b B o Ak 49 R B B AR MR SR AR K 14, A TTRELAS T B AR LRI &Y 5K PR
Mo

REZBRPEFEEST, EEE B AR, MEE KN RIMERKEE EBRRT
EHEEMARENROFEAMNLEN TH, XREREHANFRELLIRLERERKEE
ZEMEFES. W EWEFERZEELAMRE R R RN ERAXPAX
BEE, N EFNEROTENH. 5—FE . SRAENErRUREEZRFES
BB, FELERB IR P BT REE R BT T, 38 32 bR B S B R A 6 A Y
BB B BB RV, E R 2 N ESHER AT B RAN T, BRI RN L.

FEREREITRITEN LN E , HEERRERL EREE A, b0l 592 4 X
HEATRMELRPHRTISRENRET @R G, FIINREZRR SELEHN
—HH%, ABHARLINAERHWFEARBREYN, BEREMNBIRT A FERH
EBESNETWERPHEHERRERAENE — T, BRAE¥ I BRI
o AR Y — e S AU A R 2R S E AT

RZ(E BARAK R EHRFER M A 1 TH B RA LB R P BUS ERRBUR
i, EAREERRKELAHNARAMER. REELABHHEREIEESHEENEFOAL
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H xRl S8

1.1 My ghmieER"

B, R RMERE, EaE NIk [F— B b5 AL 5~ 4T ol LURIE & F
TE P RPEERBEETENETH,

WS, MT—EANMEATEMEFR IR TARKZUEAMNEZERK
RERM T E, IRERE R FIWrmaKskitmRi. MeEited, xMeRk
KM FTECEHBANBENRRENER, BLARAXHEBR T ERBFIRE. X
MERMBENEEERBRABFIREFE, MTERHXF T EMEETE

(1) A L EAR L B A, AMEBY T E & M J7 B ME LR W BRI R N o

(Q)AHRBEHYEE (NP REFNREREECHREE), RREFEEX
BATE Z BB E 4 o

G)FMBEREH ARG REEBA L ERLEE AT LIEL .

(HFHREAKES B, REEAEE T — AR Bk AL, IET A
ff 8] A0 H o _

(5) 75 b [ R B SR ARG A ) TR S8, TR B A BB B 0¥ R B ATLR R it e 3o

FERERFEFEPREARREEAR T &, HERER BiR ARKMEEMHER
FABCERRRE, BRHBETER RS, BB RN —RBFRR 07 R R EML (Lin-
ear Programming, B #f LP) , Bl H B4 A& AR K4 MR EXMELER .. KEMURE
EES-KHARNRMAENESTEN L RERN, REESHE N AL TREE TH
EREHFZHE. TEBRNA—A 58567 3 50 B LA AR 85 o

Bi1.1 EUT FMHABRMENE-ERENRBETR WM™, A LN
i (1

JRR A B
(/1)

JR¥L B B FE
(t/t)

B
(7T/t)

1.0

2.0

15 000

1.0

11 000

L 1.0

JFORL A B By W A4t 535 2 3 000 ST/t & 2000 T/t B FURL B LIS HE St (B
THATIHZR EERE) HE H 300000 5T, HIFR AB 4N &4 5 K& A 60t &
0t MMBEAZITHHESR . BRAEPLNAFT ST 77 M CHE D5 R 20t & 251,

.1 -




a) 57 n AT 22 HE A A 7= TR AR TR R 7

- X PR M A R0 R AR I [a] BB = R PR B S TR B 5 S wt By, W AT H
PRERIER

max 15000x +11 000y - (3 000 +2 000 x2)x — (3 000 +2 000)y —300 000

SRBEFBERERHRAIXDT:

max 8 000x +6 000y — 300 000

HFRFMSy -

JERHA FIHER B 2R % +y =60

JEEE B RIBER B IR 22 +y =90

LSRR 2=20,y=25

RIBRFIE  x=30,y=30;35 8 FI3E 7T % 120 000 T

SUEANNEIITFEHRRE ERESRE S EHREREE0H, KM HEERLY. T
WEk BB RS VBT DA THEESTETH, AR ELENY B
2B S B N ERTRERR

BERRSZRIRAFH T EFAHEHF, MR HEEHEN. BEREFER
RALGIE R EMITHFRIFEBATNEME Hh FERM R &R EEZ ML
REGERMXBEENTE, MRREXLEFEATESE FEATE FHABEA—BH
HET, AURELKEER TSR EHATRK, HEREBETT REE U HIK
RORREWRD VAR B

1.2 £EMYIBRYE

BRGEMRNERFANP REBREE MAEE WHE HEAUT=4"H
B R

L. %Ll 3258 40 1 % B 4R B

ARALEFER AEFSBIALBARNREEE, FINE - REBERNBE S, BE
B aL, R ERAR A MK, EERER AT fr, M AREBREEREEFER
FEXBEOLT , R SR ey £ FR LA E VLR 3 8 X & B A Z [ P 5B I0UF , 3R AR8 B 5 %
BZELABERRE. KEANELEZBRNENEERASETERBETFARREH
Ik B RFE BN EAG R AN ERORENRE -+ EERRE. &
RETUAHBEEEFLERCEE BREHEERFILERZEEZOMF, &
ERE W T — L0t B A Z (8] 1R AR X B B4 B G R B AL E B AR I 7 B, A
Saaty $ i B WAL M AN F RIS B AR 2 18 6 4 X B B 0 40 0 07 0 2 9 bR
B AP IE S AT — NI ST A BRI E . XMk BRI
KEAE , BHERHELRA LB

F—J7 T, B AT ASK &~ BAR R AE (B 2% B A5 i B 49 A [ B (41 40 A 7 19
HBir &2 3B AR HEEXRER) , WEURARTFERNSEEEMNEFE -1
Bir K+

« 2.



T 4T o 2R AR SR AL B 4 F R R R 1) T R SR B BN TR EREH
L4 (MOLP) (g 832" (B E 4 ¥ R BUS RME R LR

2 BT LEMRES

KHHMRE N RRRE AR BEE W, ATIRE L ENRIFEE. Y&
SR RRI B A AR AR B R, X — 8 Bk 2 LT MR T K. 15 0 7E 4
L1 A S e 5 R B & R SR S 400, 7= 3 2 B & R 29 3R ke oy 150, W & R E K B 1
it 7 B 295K 1 20 + y <90 REEWE LT & % T o

R EARAR A RAGHBRE K W, EARRKORE.. XEE NEBARHL
BB AREEFEIAT X ERARELR, M S FEHESI YRS ESH
BLREEE RN, EELBEAL L, B LR MR TR T B H AR R
HITT LA S B A 4 St, B0k B G/ St Bk, R AT RESS A /DI 5t ER A i £ 3
St 5K B G, X — BT R A T .

3. AbIE K B 7] B A £ B — &k R R

TERIR AR AT KR RS, th TRETRABAZ, HERAG N EREHE, X
e B 40 R — B U] R A ) ) S B 7 O AR R R o L M — B RAE T E AR
SHNEEREENRFEREAAF— BN, G T A &G 8 TR
SR b A R A BRE o TR Ik LR & 78 R KB, SR8 380K T 154, 1
M AN, BRI RERFERETROBN B, REER —h L%
R R RN RF. AR AR NBERARN BRI, h THAR
B/ W5 W —Bik . Tamiz 55 Jones SF42 H T —F k"™, 6l W — 1 B A 10
A RBR R — B EEE — AR ARNE AN TR IE R WE MR — 5’
BHMFEIN—BUL B N R AN AT RE A NER— ", A ERLER
b T T Ja] K B 2 1 ) A A SR 1B LA B 1R 2 AR R A% 11 A, 7 SR T L A A R0 B i 8
) Bt

1.3 BRAMHRYREZR

EAR LR —F % BARMLRISE R A BT Simon W HARWEMSE . Wk
— M ERHAE - EXF R ER A E, A FEEE XL BiramER/ME.

Charnes, Cooper il Ferguson % A7k 1955 4 & R ) — i & T F £ 45 ML 2 ok & 40 #t 30
B AR MBS T, BARARI M AR T TR o A AR LR — R E
£ F 1961 47 Charnes fl Cooper fif 2 & BEAE AU 55 28 ¥ B 49 Tl iz A ) (Management
models and industrial applications of linear programming) — 4 kB R Ay,

Lee ZEH 1972 FE H AR T 247 FH 69 H #%5 #L &) ( Goal programming for decision
analysis) — B AH T BIR AR EABEE FEELREEE TR W SHRE TG E .
AEIHR FER R BUR K BT R RIEZ RN A, 2B TN B iR LRI
g—kEtEg",

Ignizio 7Efth 1976 4EFF ZE { B AR LRI 2 E P B ) (Goal programming and extensions) —

. 3.



Fo AT EAR IR B A B I B R B R O R B AR R AR 4T i
JEf SCER T AR AR B X R AR B S K B o Schniederjans 75 H 1984 4F i3 jR
Ay (L BARM R ) (Linear goal programming) — 45 sp B4 i T HARMRI Rz A" o

Romeo 7EH 1991 4F B 89 € B A5 30 R 24 8 6] B8 F 1) ( Handbook of critical issues in
goal programming) —H R #FIH T BARM R BB " A THRK (350 BLl )
B% UK %, 7E Ignizio Ml Cavalier F 1994 45 Hi iR 40 ( £ 1 $ %) ( Linear programming)
—Fdxt BARSLR R H A T SR e R AT T .

KK Li5,70 408 80 SERANAR BIMMUZESD K BN B, FE¥EHXTTEH
HWER ERTHARHRLI EBRRMEBRFE T EMAARNDLHR, RE¥RAHE
A AR AR R — P A PR SL B A4 76 P 2 H AR IR BB A 7 B M — A3 ok LB, B Xt B 4R
AR HFTOR AN BAEE 8O ERPYLEHNANBE. HEEZ B Rk
SEA R B AR A R R R BT R, R Bl F M Ak 9 KRS B RR A R0 SR AR B 1, AT B RS
T B AR AL 932 B o

MO0 FER PTG, BAR AR XIFEETIRANMHER, 19944F6 A1 HE3 BAR
B AN K 57 (Portsmouth) REFF THE—E L B S Bir AR 55 A B bR &1
(MOPGP 94) ') £ b3t T 10 5 B AR LRI 5 8918 3¢, Ignizio HBAESW LETH
KEAFMRE EEEH MiEd, ANERARTE 60 FRBYIFHNAZE , EMRIEL
R — RS TS KRR SRR AR ZEMAEFERNBiR, UK
BREARLFWEE, AEANTERBNBEREEFZHAAEN(EERAREN) |
Eo MBEREERRZHUPH TR MEBH#HTRBARANE, HCEHBRARY
R MHBRALAENARMEANTE. ERBHEFENTARARRARTHRER—
FOARNTTTRMFISE MAMRT EEBFCERRPOESIEM ATHEB T BARH
RMER, EMREPEFZ T IFEEL BRI E¥ERFLE A E B AR 8 v
Ho

1996 4 5 A 16 Z 18 B 7E 74 BEIF i F£ 3 2 F) 15 i ( Torremolinos) BFF T4 /@£ H
AL S BRI Eie S AERLNY S EEIET 8 EAE X ERAR MBI, K
WLUEREESANAT ISR, fmELRETENBRRA B B EH
BERFBE SDEEHFAU UAERBTE B RZE T B2 EHMG TS EN
LA o

REZEE BB EHAPRRBOIT R T 20 g 80 FRWY, FEMEFHY
A, RALBRIE T Ignizio Lee £ AWM EH, XM T ER " e wug" ke
£ REE T EAERRET AN T ENEE EERENLEGERAT HERHR
XEF. EHFREFARAXMEBGAUMNNTHHELRE, BRI ERZRELD, L=
P B SR K A, ORI 9 R BE B N R T B ARG G b TR MR VBB R K Bh A LR
HEBEAM T

1.4 BHEMYUMERHE

n kBT, B ARHL R B X 2R LR £ SR BR A T T 5T 1 OR B0 — FR 2R LR O 3 LUfEE
4.



BEEFHE MR ERREERALAEANTE. HEAEESTHM AT ILA:

1L EBINAORFEHRINE ARETR FEARTHRYE

HTRBALEMYPHESHBWN  ERTHE " EL MR RN REY, EBRA
REIG AWK PESIA T ALK IE OUIRZE 2B, X5 2R 10 R0 A B 8 29 2 i
TERAH, KRR T RBEITHINS .

LHEEITBRENREENSNMABREY ETAESBERAHE

FE SR TE LR b 38 &2 H 47 5] BB, 38 % BLAE H b5 R 30 SR &4 B AR A B 5 v,
HLUEHENBARB/NTEF. IH#REBE I AT TR EEHELBFEEPH
B EHABERT RS, ANE TR 1 E AR 000 28 B & 20 3R 4 1 60 A 35
VHRINAE Dy HARME , TR BE 2D BARE IR 22 B BMME R B AR R 3 X BEE7E H iR E
BPREEREER . MTHTENEFREAEA T RETE (AP RLER — 2
BRAEAANHEABEHED) HEGRERRTER B L, MR E TAEZ B
[] 2R

SANSREBNFTERLEZANBRNANTEE M, 68 F 17 118 B R B & 69 2 i

LRI AL 2 B 4w (R BB , 38 5 AR B8 DU M B TR B E &5 4 BARROALE , {1
RREBEE REEESEBAMENEARZRAMS EES EU T BB HRNE. WHE
ML AR RSB R TR B E A BARM MR BB, 68 F 4F Ho il 1 e 5 2 09 58 1
HIWro tesh, IR G 0 SE R 6 J7 8 AT LA /D AR B 2 A B B AR — B AR K A

4 EREREFANFTEARBAZREE

AEHBANTRRERYREEERRNELS BRNEHEH W XK TFTARESNERE,
XEERBNRES = EZHAE. BRARMTERIEERETRER . WEHR
WHAR S TS B, T AT LASE o 5GBS 47 R AR R £ IR A

AT LB E AR SRR B SR AR A BATROR A 1.1 s i (] A B 0 A () A

B11.2 EAeTTMAABHMENE-EXENREATR ZHM™& . XK
#wT

%t A B
(/)

[k B BfE
(t/t)

R
(5m/1)

7= il

1.0

2.0

15 000

[l X

1.0

1.0

11 000

JFEL A, B B A 43 51 % 3 000 ST/t K 2000 Jo/t, R IER S SN E B A (B
T% 0% EEHS) NS H 300000 5T, £FER A, B B EFRAS B % 60t & 90t, =
i L BE RS 408, {1 MR A EH M A B 120000 STH R EIEE, RF B ERE
e, FNESFAEFREL, AGETTURE, RAAEERAERESREE R
7 JRE A, B REBH?

S BAR L RIR AR B R RS , WA Y E A B MEER ERERSRA K
FOAMAEFXIANER,FHA M HHNERERE ARETSE, REHRBERBE
X3 ANEHRREWT, 83 M RER. ATTATURYEBRAMSER D F(FEY

. 5 .



“s.t. "3 “subject to” (I4EE ., F M) :
min a=P (d," +d,”) +P,(d,”) +P,(dy, +d,”)
s.t. 8000x +6000y —300000 +d, -4, =120000 (F|uGL9%)
y+d, —d,” =40 (FEZERAR)
x+y+dy —dy" =60 (JFRABREFHR)
2x +y +d,” —d,” =90 (JFK BEFHR)
RBEAH 2=22.5,y=40;L1 K
(1)d,” =d,” =0 BpR|E B IrRIEF 728
(2)d,” =d,” =0 BIE P EREFRTER;
(3)d,” =0,d," =2.5 BNEHR ARBEH,EEINY 2.5t
(4)d,” =5,d," =0 BIJEK B B F 4 5t
1 B AR AR o B Rl B B R 9 2 £k 1 B Fr AL R (Linear goal programming ) , B 4
ARFERREREROKEESERE . EAXEAPERESIELR M BN B
e SR U RZEEH B %S, Bl TREEE 8 LR EBRDMA.

1.5 ZMERANNERKIBRRBE L™

BRI AT UG AR R KR,
8 — AR NMALER B AR (WGP) , BNF R SRR X R E M EEREXH
BT AN E , FEH AR BN . WOP 2Rk
min @ = 2’"‘ (w, " d, " +w d")

s.t. filx) +d, -d;7=b,1i=1,2,-m=x e Cs
KA, x BERBORKZRE m HEREGS () B« WRERB(ER) , ERX RIS i
A B, T b, MR Birf BAME:d,” M d," 2B AN B ESRAMERERER
B, FRZEEN R RS w, " w5 BAI R E TR TRNE; C HE
LR P I E—ELARE
9 R RERIAR IR ERE BARARI (LGP) , B X {w 25 3 B 12 E R 5EI0UF , BRI
Hx3H/AD, FiBRAEEE/MURBKRKMES —RERB /ML, TR —RB/NMUAT,
HESBHENSRCLREBHB/MERNRIFRE. LGP WHEREA
lexmin a=[g,(d ,d"),g,(d” ,d" ), ,g(d” ,d")]
s.t. fi(x) +d,” -d," =b,, 1=1,2,+,m 2xeC;
ALK ARERE o I KNMEREWBFEE
B AR R AR BB AR BAS L IRERT . ER—MEZARER
KW e BB RAA
g.(d ,d") =wid +: +w, d, +wid’ + +w,d,
AF,w, Kk w, BREMRXRNENE, IEME WGP & 5 — =, W K& /MeFHFA
.6 -



BEMNRETE, TRANENE.

A5 7 FH B AT SR A, LB £ A M0 R 5 R 2R R M L g, BEL M T AT
1 R4 BRI A AR SR AR o (ELR 35 R AR LRI — 26 22l £k A9 18 38, 005X AT REAS e —
AN BAEBERMIT S, BN R R TR A R, SR g e R B 4
£,

B — AR BAE B9 B AR SR B9 7 3 2 Chames F) Cooper'” 32 i 1, 5 py Jaaskelain-
en™ F 1969 4 52 WA HIBF AT EA SO M B TR, 2%
LGP RERIF R B — MMESE R S E— S0 LP o) 5 3% b 38 , {0 75 45 — 1 S5 2% L 25
A0 T BN B 29 B A LU RS b — D S BT A 1 /M R 2K AR B B R
(BUBFF ) B4 I 1 , Tgnizio '™ 3 B 4E 7 M #7, Authur 5 Ravindran'™ % Schniederjans 5
Kwak ™ 421 T 5 — B k. Olson'™ § 3 X L Bk ¥ 47 T HA%, Ignizio ™ B[ A T — Fb
SHEES, AT ES -RER N EBET RN HE R &M, AT AT U7 S — B & L&
2% it 4% /LR B HLAE

SEEERAR S B B AR LRI M B Bt B B4, 7E Lee &5 Luebbe'™ % Markland &
Viskery! ™ i 302 dh 3t H A SEAR IR -

1.6 BfFRMREBRM

BAR LRI — P B R I R R 7 o R L LR R R ko X Rt BE 3%
BECFEMR I, ok B AR RIS

B AURIE S — i B PSR A 8 B S AT O e, L B K R s R T X B TR Ak
ME . PR E AU EEASEMR T ERE LR X FREHERS BRI
RRRERHMRANBABAME— LML, 2  BREHHNERLR. X
— BT R &ATH (BERESHRNERLT SR ERNEEME R A EE
Zuaht, R BRI RS EMIERELRA LN, FrifE R EERRIR T HEERE
BRsix RZEEANEN, BB AP RFE S BIENE BRLHE . HLEEH
FARBAEA WK RAEAET , T3 % R A8 1 B M8 1 7 £ 30 i B B 5T 45 40 A e 3 i

HELFRAERE T RREAETRELSBESMANTHEHNE « EHWIR AR
&, BB EITERK ST T, SR EENEILT R T EE¥MFE. &
FERLCAMNZEHNRE, BREEEER AT E R E, B LTG5 E ST EM
H&. HI M BEHEMEN I ERRBREBRESEEHEARMT AR ML S fl,
M— BN 5 — B R B A, NS A TR R A B R, REMBE YR BE
BAERAUT . BAEF¥RORNSER IHA -~ ERBRNER, NN THREERSE
BE42 b DX 5 20 368 hin o RE EL R SR RD L ANAE LA K — R HLIR LA B, 3L T AR B L L U 3K W)
PLRTRE S FE5 — REH M B (HAERT A §9 ml DL AR 3l A J0 LR 6 45 T 3R A8 B 50 1 5
2REEB(EREENR) FTAREREEF BRI AN ERIT N, ALRNANEES
MEANEAELEFOHABMERTENELE. XREABEERBE L, AWEK
FESHHEBE M E B, (LUK FE 2 B A %502 B0 R0 LA M TE B T A R B 5 o
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