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1. KHAI NIEM

‘ \ - , Z. ~ s . . Z. X
¢ Bal toan do1 ngau hay goi la ‘Qui hoach doi ngau

% Ky hiéu bai toan D




2. CAP BAI TOAN POI NGAU

< Cho BT QHTT sau day (BT |+ BT ddi ngdu D twong rng
goc P): Tim X = (X4, X,,... X,) l&| v&i BT P dwoc phéat biéu
cho ham muc tiéu Z, — max nhw sau: tim y = (Y, Ya...
V@i cac rang budc sau: Y,) la cho ham muc tiéu Z,
—min vO&i cac rang budc




TRINH TU LAP BAI TOAN POI NGAU

< Budc 1: Lap so do doi ngau

% Budc 2: Tu so do viét bai toan dbi ngau




TRINH TU LAP SO PO POI NGAU
4

% Viét cac bién X; tuong ung

< Viét ma tran hé s6 cac ma tran
rang budc thanh dang bang

% Viét cac hé so C; tuong ng

% Viét cac hé so b; tuong ting

<% Viét cic bién y; ctia bai toan D

¢ Danh dau cac han ché cua bién




TRINH TU LAP SO PO POI NGAU
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< Viét ma tran hé s6 cac ma tran
rang budc thanh dang bang
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Tir so' do viét thanh BT d6i ngiu D
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3. QUAN HE GIUA BAI TOAN P VA BAI TOAN D

1. C4c dinh ly d6i ngiu

“ Dinh ly 1: Cap BT P va D chi xay ra 1 trong 3 trudng hop sau:

> CaP va D déu khdng co phuong an

> Ca P va D déu c6 phuong an, lic d6 ca hai déu c6 phuong an

t01 wru VA gid tri t01 wu Zpgi vy = Zpéi wa)

> Mot trong hai bai toan khéng c6 phuong an toi wu, con bai
toan kia co phuong an, khi @6 bai toan cé phuong an sé khong
c6 phuong an toi wu va ham muc tiéu ctia nd khong bi chan. I



3. QUAN HE GIUA BAI TOAN P VA BAI TOAN D

1. C4c dinh ly d6i ngiu

< Dinh 1y 2: (Pinh ly vé @6 1éch bu) diéu kién can va du dé
phuong an x° cua bai toan P va y° cua bai toan D toi uvu Ia:




2. Tim nghiém bai toan P tur nghiém bai toan D

% Theo dinh 1y 1: Néu bai toan D khdng c6 phuong an toi
uu thi két luan bai toan P khdng co phuong an toi uwu

% Theo dinh Iy 1 va 2: Néu bai todn D c6 phuong &n toi uu
la va gia tri cua ham muc tieu la Zp v ta o

> Bai toan P ciling cO phuong an t6i wu 1a vai gia tri cua ham
muc tieu la Zp o) = Zpyo)

> Viéc tinh toan gid tri phuong an toi vu duge tién hanh nhu
sau:




2. Tim nghiém bai toan P tir nghiém bai toan D
% Viéc tinh toan gia tri phuong an t6i wvu duoc tién hanh nhu
Sau.

> Thir 1: Néu i thi ta cOPINEEIN nho d6 ta 1ap duoc hé

phuong trinh tuyén tinh dé tinh gia tri

» Thir 2: Ta thay FARECNENMES] \/a0 cac bicu thirc PRI

Vi céc chi s0 j nao ma E # 0 thi theo dinh 1y 2 ¢6 X; = 0
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