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Objective: MaxZ[Pil (a; +b;) + PE(1 — a; — by)] 1-3)

i=1

sziik:1 j=2,..,n 2-3)
ZZXHK:I i=2,.,n (3-3)

n n
inik—ZXiikzo j=1,...n; k=1,..,.nv “-3)
i=1 i=1

t; + Sy + dig + Qi — M(1 — x;q5) < Ty
(5-3)

i=2,..,n;k=1,.,nv

Xij[P!(a; + b)) + d*(1 — a; — b))] < Q, 6-3)

i=1 j=2

n nv
5= injk(ti + S + dyj + qy) j=2...n T-3)
i=1 k=1

n

Xk <1 k=1,..,nv 8-3)
i=2
sziijISI—lvsgn—{l},Szﬁq) 9-3)
k=1 ieS ]:ES
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t—-f)+M1A-¢c)—5 =0 i=2,..,n (10-3)
(t—s)+M(1—2a)=0 i=2,..n 11-3)
f)—M(1-a)<0 i=2,..,n 12-3)
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