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Maximize Z = ZCJ-XJ-

j=1
Subject to:
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4. Modeling to Generate Alternatives (MGA)

(Russell & Thaler, 1985)

1. Nearly optimal linear programming
2. Rational
3. Quasi-rational



‘(Jeffrey et al., 1992)
n
Minimize Z X; (for non-zero xs)

j=1
Subject to: (

Doex; 2(1-k)z
i=1

Dagx; <b fori=12,..m
i=1

X; 20
Z*
X5 Xi k
/ k
b
b; b,

(gm) n n

Maximize z; = gm;*x; + gmy*x, + gms*x; +

gmy*xy + gms*xs
s.t.: (
bi1*X; + bi*Xp + bi3*X3 + bis*x4+ bis*xs <= b,
by *X) + bop®Xp + bys*X3 + bos®xy + bys*xs <= b, ( )
b3 *x; + b3*Xs + bys*x3 + bas*x4 + bis*xs <= b;
X1, X2, X3, X4 and X5 >= 0

gm .
.(non-zero variables)

by by by
n
D cx; <(1+k)z (
j=1

1. Gross margin (gm)



MGA

()

Minimize z; = X; + X3 + X5
s.t.: (
gm;*x; + gmy*x, + gmy*x; + gmy*x, + gms*xs >=
0.95*Maxz,
bii*x; + bi*x; + bis*x3 + bia*xs +bis*xs <=b,
bai*x; + b2n*Xs + bas*X3 + bas*x4 + bas*xs <= b,
b3 *X; + b3*Xy + biz*X3 + byg*x4 + bis*xs <= b;

X1, X2, X3, X4 and x5 >=0

Maxz,
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