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The sensitivity analysis on sloving binary integer programming with multiple objectives
functions by Data Envelopment Analysis
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Subject to

a W ta w,+...+aw <l, t=1..,g9.
P W P, W, ...+ P W > be, €=1,.., h.
we B={0, 1}, k=1,...,K.
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Abstract

This research is to solve models of binary
integer programming with multiple objective
functions such as:
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Max c W, +C W, +...+C W, I=1,..., S

"1 r2 2
Min d w +d w+...+d, W, i=1,..., m.
Subject to

awraw, .. +aw <l, t=1.. 9.
P W, P LW, +. ..+ P W > De, €=1,..., h.
we B={0, 1}, k=1,...,K.

There are K candidates under selection. If
candidate-k is selected, wi=1, otherwise wi=0.
Some of them might be selected. Candidate-k
assesses Crk and dix in the r-th to-be-maximize
performance index and the i-th
to-be-minimize performance index,
respectively. Candidate-k assesses ay and pe
in the t-th resource and the eth target,
respectively. We now restrict the available
the t-th resource with its upper bound I; and
the e-th target with its lower bound be.

A two-phase procedure is developed. Phase
one is to filter out all the feasible solutions
that satisfy the resources and targets
constraints by a special enumeration method.
Allocation model of data envelopment
analysis (DEA) is employed to select the best
feasible solution. The best solution possesses
zero opportunity cost on the performance
indices.

Keywords. Data Envelopment Analysis,
Multiple Objective Functions,
Sensitivity Analysis, Project
Selection.
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