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Step 1

Step 2

Step 3
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S e ) Je sl e

o S

Transferring  the  relaxed

Sclecring the constraints that Ry
B constraints to the objective

shonld be relaxed > : a8 =3
function using Lagrange
multiphiers
Considering the mitinl value Considering a very ) :
Calenlating 0 feasible

of Lagrange multipliers as small value as the ! i
0 initial lower bound solution  for the original

LB* o problem (LUUB)

4

zero, U7

Calculating the Iml\‘cu /,—"l If -\“\.‘\ Yes| Set: LB™= LR
bound (LB) by solving ==+ 15e -

the ongimal problem ~

il

LB* does not
change

S5 bl s oS IS Jae i UK

ol 13 25 2 S5V (s3LasliT 08 Slrsls (35 LSS s3le S 60 5, ool 5l
)
u(t) = -; Initialize Ut € [up, ue] , that  ur = Min{u(t)},
e = Max{u(t)}
Set lower bound LB = - and upper bound UB = Z

Where Z is any feasible solution, e.g., final solution obtained from epsilon
Algorithm

multipliers

Calculate Z]'y = Zir(ue) .
Set LB = max{LB, Z]R} .
If UB— LB < eorn = MAX_n then STOP else go to step 3.

Compute subgradients and step size
Subgradients: /%.p TF, * Yen, XYp1i
||IZP TFp*Xieng XYpT1

Step size : teta™ = —~
X \P:P TFp*Zieng XYpT

If Z'% — Z['R ' < - then use teta™ = %tem"_‘, if not use teta™ = teta™ .
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Step 4 Update each multiplier as u*' = max{-, uf’ — /3p TF}, * YienXYpr1)} .

Step 5 Setn = n + \ and go to Step 2.
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