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min ¢’ x
X
(Ax<b
s.t. 1 Adeq-x=beq
b<x<ub

A REOE A linprog(c,A,b), & IR M & v B x (FMH . I0A7 e i — 2L el ZOf HI B

. (£ Matlab 52 & 1247 help linprog W] LI 2T B & E0H HIEZD, Wi
[x,fval]=linprog(c,A,b,Aeq,beq,LB,UB,X,,OPTIONS)

X AL fval IR0 HFRREUI{E, LB A1 UB 73528 5 x [ R A EAS, x, /& x B 1E,

OPTIONS 2= =4.
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optimoptions

BIERUALIETR

iBi&
options optimoptions(SolverName)
options = optimoptions(SolverName,Name,Value)
options = optimoptions(oldoptions,Name,Value)
options = optimoptions(SolverName,oldoptions)
options = optimoptions(prob)
options optimoptions(prob,Name,Value)

options = optimoptions(‘'fmincon

options =
fmincon options:

Options used by current Algo
(Other available algorithms:

Set properties:
No options set.

Default properties:
Algorithm:
BarrierParamUpdate:
CheckGradients:
ConstraintTolerance:
Display:
EnableFeasibilityMode:
FiniteDifferenceStepSize:
FiniteDifferenceType:
HessianApproximation:
HessianFcn:
HessianMultiplyFcn:
HonorBounds:
MaxFunctionEvaluations:
MaxIterations:
Objectivelimit:
OptimalityTolerance:
QutputFcn:
PlotFcn:
ScaleProblem:
SpecifyConstraintGradient:
SpecifyObjectiveGradient:

D

rithm ('interior-point'):

'trust—region—re?lective'b

‘interior-point’
'monotone’

8

1.0000e-06
"final'

e

‘sqrt(eps)’
‘forward'

'bfgs’

[]

[]
1

3600

1000
-1.0008e+20
1.0000e-06
[1

[]
]

e
e

options = optimoptions(@fmincon,'Algorithm’,'interior-point','Display’, 'off');

11




11.1 &, 4 20, %] 1] A

15112

S.t.

max z = 2x, +3x, — 5x,
X +X,+x,="7
2x,—5x, +x;, 210

X, +3x, +x;, <12

X, Xy, %3 20

c=[2;3;-5];

a=[-2,5,-1;1,3,1]; b=[-10;12];
aeg=[1,1,1];

beq=7;
x=linprog(-c,a,b,aeq,beq,zeros(3,1))
value=c'*x

>> Lecturell

Optimal solution found.

6.4286
0.5714

value =

14.5714
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c=[2;3;1];
1513: a=[1,4,2;3,2,0];
b=[8;6];
. [le]zlinprog(cl_al_bl[]I[]Izeros(Bll))
min z = 2x, + 3x, + X,
(x, +4x, +2x, > 8
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X, X,,x, 20

A

>> Lecturell

Optimal solution found.

2.0000

3.0000
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Kigigkia)@, HAREIEMA:  &Hbintprog HiTKME.

c=[382103;87297,64275
8423591069 10];
c=c(:);
a=zeros(10,25);
fori=1:5
a(i,(i-1)*5+1:5%*i)=1;
a(5+i,i:5:25)=1;
end
- 9 10_ b=ones(10,1);

[x,y]=bintprog(c,[],[],a,b);
x=reshape(x,[5,5]),y
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Max z=x+x; +3x; +4x; +2x; —8x, —2x, —3x, — x, — 2x,
0<x.<99 (i=1,--5)

X, +x, +x;+x, +x; <400

N

X, +2x,+2x;,+x, +6x5 <800
2x, +x, +6x, <200

Xy +x, +5x, <200
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rand('state’,sum(clock));

WAIIE SR ER LB UWIE p0=0;
Max z=x+x; +3x; +4x; +2x; —8x, —2x, —3x, —x, — 2, tic
‘ : for i=1:10"6
0<x, <99 (i=1---.5) x=99*rand(5,1);
X, +x, +x;,+x, +x; <400 x1=floor(x);x2=ceil(x);
fgl=mengte(x1);
X, +2x, +2x, +x, +6x; <800 g Sgim(gjo)i:j
2x, +x, +6x, <200 if pO<=f
x0=x1;p0=f;
X5 +x, +5x; <200 end
end
function [f,g]=mengte(x); [f,g]=mengte(x2);
f=x(1)A2+xX(2)A2+3*X(3)A2+4*X(4) A 2+2*X(5)-8*X(1)-2*X(2)-3*X(3)-... 7 Sl ===
X(4)-2*x(5); if pO<=f
! x0=x2;p0=f;
g=[sum(x)-400 e
X(1)+2*x(2)+2*x(3)+x(4)+6*x(5)-800 end
2*x(1)+x(2)+6*x(3)-200 end
X(3)+x(4)+5*x(5)-200]; x0,p0

toc
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