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H éykpion g dwmlopatikng epyoaciog omd to Tuquo Mnyovoddymv Mmnyovik@v g
IMoAvteyvikng ZyoAng Tov [Tavemiotpiov Oecoariog dev VTOONAMVEL ATOO0YN TOV ATOYEDV

0V ovyypoeéa (N. 5343/32 ap. 202 map. 2).
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Evyopotieg

Ba MBeha vo guyoploTHom TOV EMPAETOVTIO NG SUTAMUATIKNG gpyaciog pov, Emikovpo
Kodnynm «. T'ewpylo Kolovidn, yia v moAdtiun Pondeia kot kobodnynon tov kotd
dugpkela g dovAeldg pov. Emiong, ipon guyvopmv oto vmolouto uéAN e eEETOOTIKNG
EMTPOTNG NG OMAMUATIKNG epyaciag pov, Kabnyntéc k.x. Tedpylo Avpmepdmovro Kot
Anpntpro [ovtedn yio v avayvmon e Epyaciog Lov Kot Yio TIG TOADTILES VTOJEIEEIS TOVG.
Ba NBeda axdUN v EVYOPIOTACO OAO TO. LEAT TOV S1OAKTIKOD KOl S101KTTIKOV TPOCHOTIKOD,
Kol TOVG GLUEOITNTEG Hov Tov Tunpatog Mnyoavoldywv Mnyavikov tov [Havemotnuiov

®eccaiiag mov pe fornoay Katd TV S14pKE TV GTOVIDV LLOV.

v
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INPOXOHKH EINIITEAQN TOMON I'TA THN EIIIAYXH MIAX EIAIKHY OMAAAX

INPOBAHMATOQN MEIKTHYX AKEPAIAX AIEINIITIEAHY BEATIETOIIOIHXHX

Xoparapmog [Maracvotadiov

Movemomuo Oecscadiog, Tunpo Mmnyavoldywyv Mnyovikov

Emprénov Kadnynmg: Ap. l'eopyrog Kolavidng,
Enixovpoc Kabnyntig, Tuqpe Mnyovordywv Mnyavikev, [avemompo @sooaiiog

Hepiinyn
E&etdleton n epappoyn evog aryopiBpov enimedwv topdv (cutting-plane algorithm) mov pe
v vobétnon Tov KoTdAANAev 1oybovcmv avicotitemv (valid inequalities) emivel éva
LEKTO oaképoro Oemimedo mpoPAnuo. Xt dwdikocic  emilvong mov  eEetaleton
YPTCLLOTOOVVIOL 1GYXVOVCEG OVICOTNTEG OTN YOAGP®MON TOL TPOPANUATOS, Ol OMOLEC
empPdilovv mpdcsbetovg mepropiopovg mov kabopilovv Tig PEATIOTEG TIHEG TOV HETAPANTOV
ATOPOGCTG TTOL EUPAVICOVTOL GTIV AVTIKELLEVIKT GUVAPTNON ToL dve emmédov. H mpochnim
TOV OVIGOTNTOV oVT®V PacileTol oTNV TOPUUETPIKY ETIAVCT TOV GVO TPOPAIUOTOC Kot
odnyel omnv ohkd Pértiomn Avom tov mpoPAnuartog. o v enideién g epapproyng tov
LLOVTEAOV YPTMOCIUOTOIEITOL TO TPOPANLA TNG PEATIOTNG VITOPOANG TPOGPOPADV TAPAYDYDV GE
aYOPEC MUEPTOLOV TPOYPOALLUOTIGHOD MAEKTPIKNG EVEPYELNG TOV EIvOL €VO YOPOKTNPIOTIKO
TOPASEIY O PEIKTOV aképoiov diemimedov mpoypoppatiopoV. H mapapetpikn emilvon tov
TPOPANUATOG TOV GV EMTESOV Y10 OEOOUEVES TILEC TOV UETAPANTOV amOPUOoTG Hog Sivel Ta
VIO GLUVONKN BEATIOTO TNG OVTIKEWEVIKNG GUVAPTNONG TOV Gve emmédov. TTapovoidletal 1
AVATTLEN TOV KOTUAANA®V ETITEO®V TOUDV YL TIC TIUEG AVTEG GE EVOL PEAAIOTIKO TPOPAN L

kon e&etdlovtal To amoTEAEGLOTAL.

Aé€erg Khedrd: Mewktog axépoiog SEmnedog mPOyPOUUOTIOHOG, EMIMESEG TOUEC,

OYVOVGEG OVICOTNTEG, PEATIOTN VTOPOAT TPOGPOPDOV, AYOPEG NAEKTPIKNG EVEPYELNG.
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Kepdarawo 1 Evoayoyn

1.1 Xxkomdg TG gpyaciog

O pektog axépatog deminedog mpoypappatiopds (mixed integer bilevel programming) ivot
évag topéag G PeATiotomoinong OmOL TO0 GUVOAO TV EPIKTOV AVGE®V TOL Pactkol
TpoPAnuatog (dve emmédov- upper level) kabopiletar omd éva devtepevov TPOPANUO (KAT®
emmédov- lower level). Mropei va OewpnBei wg éva diuepéc TpoPANUa 6oL 01 dv0o vVTeEvhuvol
Myeng amogdosmv (decision makers) maipvouv Tig amopdcelg tepapyikd. O vrevbuvog
Mymg amoedoewv (1 ToikIng) Tov Aved emmeédov (NYETNG) €AEyyel €va VTOCLVOAO TMV
LETAPANTAOV amOPacNG TOL TPOPANUATOG, OTNV TPOoTADeld Tov Vo EMADGEL Eva TPOPAN A
BeAtiotomoinong mov mEPIAAUPAVEL GTOVG TEPLOPIGUOVS TOL £€vol OeVTEPO  TPOPANLUL
BeAtiotomoinong (lower level),mov emiveton amd Tov devtepo vevbuvo AYNG amoPdcemV
(ax6AovB0g), 0 omoiog eAéyyel TG kaT® peTafANTéG amogaong. To mpoPfAnpato HEKTOD
AKEPOLOV OIETIMESOV TPOYPUULOTIGHOD EIVAL YEVIKA UN-KVUPTA Kol 1) €DPECT) TOV OMKOD

BérTioTov elvan emimovn drodikacia.

Mop@omooelg SIETITESOV TPOYPUULATIGHOD GUVOVIMVINL O OPKETOVE KOl TOIKIAOVE TOUEIC
EMOTNHUOVIKNG EPEVVOG, OTMG TPOYPUUUATIGHOC QYPOTIKNG TOPAY®OYNS, AYN KLPEPVNTIKOV
OTOPACE®DY, OIKOVOUIKOG TPOYPOUUATIGHOG, ONUOGIOVOUIKY| dlayeipion, PBEATIOTN TIHOAO-
YNON, KUKAOPOPLOKOG OxeOGHOG Kol TOAAG GAAho. H evpela epoppoyn Tov kol 1

TOAVTAOKOTNTO TOV OSIEMIMESOV TPOYPUUUOTIGHOD OONYNOE TOVG EPEVLVNTEG OTNV OVAYKT)
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avalNong Kavovpylmv HeBodwv kot TeVIK®V BeATicTomoinong yio v exidvon tovg. [ap’
OAEG TIC Tpoomdbeleg OpmG dev Exel Ppebel akoun kdmowo TEYVIKN TOL Vo ePapuOleTOL

KaBoAIKA o€ OLa TO TPOPANLATO JETIMESOV TPOYPAUUATIGHOD.

‘Eva omd 1o mo cuvnbiopéva Ko cOyypova otk TpoPAfuata givol 1 Ayn omopacemy
OTIG 0YOPEG NMAEKTPIKNG EVEPYELNG, TTOL EXEL TPOKVYEL OO TNV OMEAEVDEPMOT TOVG, Kot Eivat
H10L OILOVTIKT OKOVOULKT €£EMEN TTOL Y€l GUVTEAESTEL G TOAAEC YDPEG OVA TOV KOGLO TOL
TEAEVTOIO, XPOVID. AV KOl O GUYKEKPIUEVOS GYESIOOUOC TG ayopdg mov €xel viobetnbei
OLPEPEL OO YDPA GE YDPO, TOAAES amd TiG Pacikég apyEc mapapévovy Aiyo Tolv ot idieg. Ot
mEPLOcOTEPOL oYedooHol Egovv Beomicel pior xovopk| kot pio Aoviki ayopd MAEKTPIKNG
EVEPYELOG IOV AELTOVPYOLV GE HoKpoTpdBeslovg Kol Bpoyvmpdbesiiovs ypovikovs opilovec.
Y10 MIMESO TOV MUEPNGLOL TPOYPUUUATICHOD TNG YOVOPIKNG AYOPAg NAEKTPIKNG EVEPYELNG, O
mopoywyol vrofdiiovy ghevBepa mpoopopéc (o1 omoieg ovvB®G VTOKEWTOL O KOTO0
AvVATUTO OP10) Yl TNV TOPoywyN evépyeloc. Evag aveEaptnTtog S1oyelptoTig TOV GUOTHUATOG,
AAX (independent system operator- [SO), exkaBapilel v ayopd, KOTOVELOVTOG TOGOTITEG
EVEPYELNG OTOVG GULUUETEXOVIEG TAPOYWDYOVS, £TOL MOTE Vo gAayloTomolnfel 10 GLVOAKO
KOGTOG TOL amolteitol Yoo TNV wkavomoinon g {Ntnong v evépyewn, Pdost Ttwv
vroPAnBeicdv TpocPopdv. Ty mapoHoo ePYAcia, VIOOETOVE TNV TAEVPA VOGS LOVAITKOV
(HepovouévoL, Yio TO VTOAOITO TNG EPYOCING) TAPAY®OYOD OV GUUUETEXEL GE LA oyopd
MNUEPTOLOV TPOYPUUUATICHOV NAEKTPIKNG EVEPYELNG. YTOOETOVTAG OTL £xEL TANPN YVOCT TNG
{Tnomg yuoo evEPYELR KOl TOV TPOCPOPDV/GTOLYEIMV-KOGTOVG OAMV TV GAA®V TOPAYOYODV,
e&etalovpe 10 TPOPANUA TG EMAOYNG TG PEATIOTG TG TPOGPOPEG Yo kGfe povada
evépyelog mov Oa mopdoyel 6to cvotnua. Edd, n AéEn PéATioT avaepépeTon 6To OTL UETd TV
exkafdpion g ayopds omd Tov AAZ, 10 KEPOOG TOV GUYKEKPLUEVOL TTOPay®YOV Oa TPENEL Vol

etvar 1o péyioto duvartod. To ovuykekpiévo mpoPAnpa eysipetal e GUOIKO TPOTO GE OVOLYTEG
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dlopavelg dnpompacieg o€ 0yopég e SOKIUAGTIKES TPOGPOPES, OTIG OTOIEG Ol GUUUETEYOVTEG
voPaAlovv TPoGPopES emovalapuBavopeva HEpL To KAgioo g ayopdc. Emiong, ivar éva
ONUOVTIKO VIOTPOPANLO 0 ETAVOANTTIKEG apOunTikeés pneBoddovg otabepod onueiov (fixed
point) Tov GTOXEVOVV GTNV EVPECT] TV KOW®MV BEATIOTOV GTPATNYIKMY VIOBOANG TPOCPOPDV
OA@V TOV TOPAY®YDV O KAEIOTEC OMUOTPACIES, OTIG Omoieg ol mapaywyol vroBdAilovv

oppayicuéveg Tpospopég (Andrianesis et al. 2010).

Ymv mopodoo epyacio Yoo TV €0peon G PEATIOTNG TPOGPOPAS TOV UEUOVOUEVOL
mopoyyoh viofetovpe o TPocEyylon Vo oTadimv. LTO TPMTO OTASI0 TOPAYOVTAL Ol
BéATioteg ADOEIG TOV TPOPAUOTOC TOV GV EMTEIOV, UETARAAAOVTOG TOPOUETPUKE Lol
petafint omdpacng tov dveo emmédov, evad OAhec ol dAleg mapapévouv otabepés. XTo
debTEPO 0TAS10 EMAEYOLLE TIG KaTAAANAES eminedeg Topég (valid inequalities) dote va Ppebet,

LE T1G LUKPOTEPEG OLVOTEG VTOAOYIOTIKES OUTOLTIOELS, TO OAMKO PBEATIOTO.

H ovvelopopd g mapovoag epyoaciog eivar appimievpn. Amd o TAevpd, pmopel va
VTOPONONGEL PEUOVOUEVOVE TOPAYM®YOVG NAEKTPIKNG EVEPYELNG OTIV OVATTLEN TPOCPOPDV
TPOG LITOPOAT] TOV OOl PEYIGTOTONGOVY TO ATOMIKO TOVG KEPOOG, VM amtd TV GAAT, Bonbdet
TOVG OLOYEIPIOTEG TETOL®Y GUOTNUATOV VO EVIOTIGOLV aBEUITEC TPOCTADEIEG YEIPAYDYNONG
NG TWNG EKKABAPIONG TNG AYOPAs amd TOVG UELOVOUEVOVS TAPUYWYOVS, Kol VO KOTAPTIGOUV

KOVOVEG Y10 TNV OOTPOTT| TOVC.
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1.2 Biphoypagikni Avaokonnon

1.2.1 Awerninedo poviéla Yo BEATIOT VTOPOL TPOGPOPAOV TOPAYYDOV EVEPYELAG

AvApES G AVTOVG OV AVETTLENY SlETIMESA LOVTELD Yiat BEATIOTN LITOPOAT TPOCPOPDV GE
ayopég MAEKTPIKNG evépyetog €ivar ot Hobbs et al. (2000), Li and Shahidehpour (2005), ko
Zhao et al. (2008). 'Eva. kotvo yopoKTNploTiKo TOV HOVIEA®V auTav glval 0Tt Teptloufavouv
mpoPApate KATo eMTEOOL OV €lval KLPTA. AVTO EMETPEYE GTOVG CLYYPOUPEIS OLTOVG VL
avartoovv KKT pebddovg emilvong, ol omoieg Opmg odnyovv ce tomikd Bértioto e€ontiog
™G moAvmAoKOTNTOG Tov TTpoPAnuatoc. Ot Hobbs et al. (2000) avérntvéav éva dieminedo
HOVTEAO PEATIGTOTOINGTMG KOl YPTCIULOTOINGAY EVaV OAYOPIOLO TOWVNG ECOTEPIKOV GNUEIDV
(penalty interior point algorithm) 6émov T0 TPOPANUO avTipetoTiletor oav mToryvidlt Nash pe
moAloUg maiktec. Ot Li and Shahidehpour (2005) avémtvéav éva dieminedo povtéro
BedtioTomoinong Kol YPNOUOTOINCOV GUVAPTAGELS gvoucHnciag Yoo TNV TANPOUN TOV
TOPOY®YOH GLUVOPTHGEL TNG GTPATNYIKNG LTOPOANG TPOGPOpwV oL VIoBeTEL, Evd 01 Zhao et
al. (2008) avénto&av o evoriaxtiky pebodoroyia fertiotonoinong.

‘Eva dAho povtého dieminedng Peitiotomoinong mov ovtipetonilel to mpoPAnpa pe v
g0peon TomKMV BEATIOTOV TpoTddnKe omd Toug Weber and Overbye (2002). To povtého avtd
LeYloTOnolEl TNV gumuepio €vOG  UELOVOUEVOL TOIKT) 7oL  EAEYYXEL TOCO HOVADES
KatavaA®ong 660 Kol Tapay®yods 0To Ave eminedo, eved oto Kdtw eminedo Ppiokel to
evepyelokd 1oolvylo mov peylotomolel T ouvoAlkn evnuepia. H ovvolikny sumuepio
exppaleTar oo TV S10popd TOL GLVOMKOD KEPOOVS OAMV TOV KATAVIAMTAOV LIE TO GUVOAKO
KOGTOC OAMV T®V TOpOy®Y®V. XPNOoonoincay emicong tov oAyopildlo avtév yio Tov
TPOCIOPIoUO oNUEiV 1I6oppomiog Nash.

M GAAN ovuvnOng TEYVIK MOV TPOTEIVETOL YO TNV  OVTIUETOMICN TNG EYYEVOVG
TOALTAOKOTNTOG TOV TPOPANUOTOC €lval 1 SLOKPITOTOINGT TOV GTPOUTNYIKOV SUCTNUATOV
TOV OTPATNYIKOD TTapaywyol (vrevBuvog AMYNG amoPdcemv Avm ETTEIOV). AVTO OL®G OV
odnyel anopaitnto 6to oAkd PEATIOTO, oD dev e&eTdlel KATOIES TIUEG TOPUY®YNG EK TOV
npotépav. Tétotec eivan o1 péBodot Twv Zhang et al. (2000), Lietal. (2004), Soleymani et al.
(2008), Vahidinasab and Jadid (2009), and Gabriel and Leuthold (2010). H péfodog exilvong
mov mpoteivetar amd Ttovg Zhang et al. (2000) eivon po peBodoroyion Paciopévn oe

Lagrangian yoldpwon mov eEetdlel v afefoardra yio T S1000IUOTNTO TOV TOPUYWYDV
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OV GUUUETEYOVY LE TNV HOPPN OSOKPITM®V TPOSPOPDOY KOl OVIIGTOL®V THAVOTHTOV.
Avrtifeta, n péBodog mov mpoteiveron amd tovg Li et al. (2004) eivor emavoAnmTiky Kot
avalntd onueia woppomiag Nash, evd avt tov Soleymani et al. (2008) Paciletar otnv
Bewpia moryviov. ITo cuykekpléva o1 cLYYPAPELS TNG TEAELTAING TPOCEYYIONG KAVOLV TNV
vobeom OTL KABe Topay®YOC TPOPAETEL TNV OPLOKT TIUN TNG AYOPAS YPNCULOTOIDOVTOS Lo
TEYVIKY GOV OUTH TOV VELPOVIKOV SIKTOMV, Kol TOG 0 KAbe mapaywyog tpoPAénst Tnv idla
TN

Ot Vahidinasab and Jadid (2009) avértoéav éva poviélo Peltictomoinong mov efetdlet
TOAALUTAOVG OVTIKELUEVIKOVG OTOYOVG. Metd v ypnouonoinon e HeBOoov HEl®UEVNC
EPIKTNG TEPLOYNG €-constraint (e-constraint reduced feasible region) yio TV avVTIHETOTION TOV
TOALUTADV GTOY MV, OVTIKOTEGTNOOV TO TPOPANLO TOV KAT® EMMESOV HE TIS TPDTNG TAENG
ovvOnkeg PBeitiotoTNTOg Kol EAvcav TO TPOPANUE OV TPOEKVYE UE YEVIKO AOYIGUIKO
BeAtiotomoinong. Téhog, o1 Gabriel and Leuthold (2010) mapovciocav po dieminedn
LofnpatiKny HopeomToinon Kot xp1oiponoidvag dalgvuktikovg (disjunctive) meploptopons Ko
YPOLLIKOTOINON TV OVASIITUTIOGHV G £V LEIKTO akEPOL0 POk Tpofinua (MILP), to
omoio otV cuvErEln EAVGaV LE YEVIKO AOYIGHIKO PEATIOTOTOINGTG.

M dAAn xotevbuvon mpog TV omoio €youv Kivnbel o1 gpguvnTég givar M avamTuén
EVPETIKOV/ HETOEVPETIK®OV HeBOS®V emihvong, OTmg otTig gpyaciec Twv Ma et al. (2006),
Bajpai and Singh (2008), Zhangetal. (2011), xou Foroud et al. (2011). H péBodog mov
mpoteiveton amd Tovg Bajpai and Singh (2008) eivor m gupetiki] ouRvVovg COUATIOI®V
acapovc mpooéyylong (fuzzy adaptive particle swarm optimization heuristic) mov
AVTIHETOTILEL TIG TEPUITAOOELG KO TNG MOG TEPLOSOV KOl TOV TOAADV TEPLodmv. MéBodot
BeAtioTomoinong ouvoug copaTdinv tpoteivovtar kol omd toug Ma et al. (2006) kon Zhang
et al. (2011), evod ot Foroud et al. (2011) onpovpynoav &vav €upetikd oAyoplOpo Kot o
pebodoroyia aoca@oVg AOYIKNG OV €POPUOLEL M0 SATUTIMON TOAAUTAMY OVTIKEYUEVIKMDV
OTOYMV TTOV LEYICTOTOLEL TO KEPOOG TV TTAPAYWDYDV TOV GUUUETEYOLV.

Evdd ov mponyodueveg emoTNUOVIKEG €PYOCIEC TEPLYPAGOLY TNV  EQPOPUOYN TOV
TPOTEWOLEV®V OAYOPIOU®V ETIAVONG 0E GUYKEKPLILEVES LeAETEG TepuTT®oe®V (case studies),
dev TOPOVGLALOVY YEVIKG TEIPOLOTIKG ATOTELECUATO, KAVOVTOG SVOKOAN TNV EKTIUNGN TOV
LEC®V KO T®V OVGUEVESTEP®V VITOAOYICTIKMV OTOLTICEMV OVTMOV TOV 0AYOpiOHmVY, OTmG Kot
™G aKpiPElOg TOV AMOTEAEGUATOV TOV TPOKVTTOVV OO TUYOUEG TEPITTAOGELS TPOPANUATOV.

Avrtictoyyn dvokoAio. mopoLGIALETOL LE TEYVIKEG TTOV YPTCILOTOIOVV EUTOPIKO AOYIGHIKO
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BeAtiotomoinong, kabdg N mToAvTAOKOTNTO TOL TPOPANpHaTog KafioTd dVOKOAN TNV Ypnon
TETOLMV TEYVIKDOV GE TEPITTMCEIS PEAMOTIKOV TPOPANUATOV HEYAANG KAILLOKAG.

Apretol epevVNTEG HOPPOTOOLV TO TPOPANUE PEATIOTOMOINONG OTPATNYIKAG VLTOBOANG
TPOGPOPDOV MG GTOYUOTIKO, TPOKEWEVOD Vo, TEPLYPAPel 1 afefordtnto Tov Tapovcidlel To
npoPAnua. Tétoleg eivar o1 mepumtwoelg twv Gountis and Bakirtzis (2004) kou Badri et al.
(2008). Xtnv mpdTN, YPMNOOMOLEITOL [0 EVPETIKN TEYVIKN €MAvong pe Pertiotomoinon
Monte-Carloyio v evpeon g PéATIoTG AVoMG, €V OTN OeDTEPT U0, TPOCLEYYIoN
dloyelptong Kvduvou Ue apeimievpeg cupPacelg kol petafatikodg TEPLOPIGHODS 1 omoio
eMAVETOL HEcw piag pebodoroyiag mpmTebovtog- dvikov gomtepkod onpeiov (primal-dual

interior point).

1.2.2 Evpetikoi alyoprOpol exilvong HEtkTOV aKEPOILOV SETITEO®V TPOPANRATOV

H 10w popen evog pektod axépatov dieninedov mpoPinpatog (MIBP) e&optdron and v
TOPOVGIo. 1 UN TEPOPOUOV KAT®/ v €MTESOL, ATO TNV TOPOLGIN 1 WU CLVEXDV/
OLKPITOV HETAPANTOV, Kol amd T cuoYETIoN Kdbe peTtaPAntg andpaong pe Tov vrevduvo
Mymg anmopdcewv (v 1N kdto emmédov) mov v eAéyyel. Kabévag amd avtodsg tovug
TOPAYoOVTEG EMOPA KPIoo OTIG W10TNTEG ToL TpoPAnpatos. Emopéveg, évag alyopiBuog
emilvong ywoo MIBP cuvnBmg epappoletar povo o€ 1o GUYKEKPIUEVT] O10TOTWON Kol ol
OLYKEKPIUEVT dopdpemon. Anpoeiielg teyvikéc emiAvong mov avamtdyOnkav yioo MIBP
nephapPdvouy texVikEg emavadloTonmong, texvikég branch and bound/ cut, kou TeXVIKEG
TOPOUETPIKOD TPOYPALLLUATIGLOV.

‘Evog amd toug axpoymviaiovg AiBovg otnv épevva tov MIBP givon 10 emotnpovikd dpbpo
tov Moore and Bard (1990), oto omoio o1 cuvyypageis TePLYpAPOLY TG AnO T TPio
KoOEpOUEVA KPLTHPLOL TTOV YPNCIUOTOIOVVTOL Y10 TV SlaKomn e&epevuvnong KAT® omd éva
VROTPOPANUO o€  €vav  Tumkd aAyopiOpo branch and boundyin pewktd  axépoto
TPOYPOUUUATICUO, LOVO £V (TO YOAUP®UEVO TPOPATLO KAT® EMTESOV dEV £XEL EPIKTI AVOT))
etvar epapudoyo oy mepintwon MIBP. Mg Bdon avtiv v mopoatipnon, ot Guyypopeig
avérTLEQY €vay gUPETIKO OAYOpIOHO emilvuomg yio TN YEVIKY MEPIMTMON TOL KOl Ol VO
vrevduvol MyYnNe amoPacemv EAEYYOLV KOl TIC GUVEXEIS KOl TIG OKEPALES METAPANTEG Ko
Aertovpyikol meplopiopol meptrappdvoviot kot ota ovo emineda. O GLYYPAPELS EMONLAIVOLV

0Tl 0 Tpotewopevog oAyoplBpoc Ppioker pe oxpifelo ™ PBéltiomn Avon Otav Oleg ot
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petafAntég mov eA&yyoviarl amd Tov LEEVOHUVO ANYNG ATOPACE®Y TOL GV EMTESOL €ivol
OloKpITEC.

O aAiyopiBpog twvMoore and Bard (1990) eEehiybnke apyotepa amd tovg DeNegre and
Ralphs (2009) pe v mpocbnkm teyvikodv eninedwv Topumv yia TN Peitioon Tov opiov ot
BéATioT TN TG OvVTIKELEVIKT cuvaptnong. H dwutdmmon mov epapudletal mepiiapfavel
MEPLOPICHOVS KOl OKEPLES PETAPANTEG Ko oto. dvo emimedo. H mpotewvouevn dotdmmon
ypNopomotel Eva dévrpo branch and cut, kot emthdel pa KatdAAnin yoAdpwon o€ kdOe Evav
Ao TOVG KOUPOVG TOv. AV 1 ADOT| TOL TPOKVATEL EIVOL EPIKTN Kal Yo TO. dVO EMIMEdQ, TOTE M)
épevvo 010 oyeTILOMEVO TUNpO TeppatileTor. v avtibetn mepintwon, mpootifetan o
KOTGAANATY €mImMEdN TOUN TOL QmOKAEiEL ALTNV TNV AVoT Y®PIc vo amokAgiel Kopio, GAAN
EPIKTN Kol Yoo To VO emimedo. ZOUE®VA LE TOVG GLYYPOQPEIC, TO TAEOVEKTNHO TG
TPOTEWOUEVNG dladIKaGiog o€ oyéomn Ue Tov adyopiduo tovMoore and Bard (1990) gival 6t
Baociletar povo oty eTiALON OKEPOL®Y YPOLUK®Y TPOPANUATOV, ¥PNCILOTOLOVTIOS TUTIKOVG
KOVOVEG AmOAOIPNG Kot S10KkAAdmonG.

Axp1Peig ko gupetikég texvikég emilvong mov Pacilovtal oty teYviKn branch and bound
YuMIBP pe dvadikég petafAntéc mov ehéyyovior amd Tov vVIelBuvo ANYNG OMOPAGEDY TOV
v emmédoV Kol cuveElc HeTafAnTég Tov EAEyXovTaL amd TOoV LTELOHLVO ANYNG ATOPACEDY
ToV KAt emumédov avaAivovior amd tovg Wen and Yang (1990). Ov cvyypageig aviiovv
TANPoPopieg Y To. Opla mov emPariovior otn PEATIOTN ADOM MOV TPOKVTTEL OTAV 1|
OVTIKELLEVIKT] GLUVAPTIOT] TOL KATM EMITEIOV TEPLOPILETAL Ko OAEG Ol HETAPANTEG ATOPOONG
eréyyoviat amd Tov vrevhuvo AYNGg anoPdcewv Tov dve emmédov. Emonpoaivouv tmg dtav
0 0plOUdS TOV SVASIKOV HETUPANTOV OLEAVETOL YPOUUIKA, O OOITODUEVOG VITOAOYIGTIKOG
xpovog av&avetor ekfBetikd. o tov Adyo avtdv, mpoteivovv pio €LPeTiKN dlodikacio
eMIAVONG OV TTAPAYEL AVGEIS KOVTA OTNV PBEATIOT 6€ AOYIKO DTOAOYIOTIKO YpOvo. Avth M)
uéBodog emidvong pmopel vo ypnowomoindel kot oV mMEPITTOON WOV Ol PETAPANTEG

ATOPOCTG TOV AV EMTESOD EIVOL AKEPOLEG.

Ov Wen and Huang (1996) avéntvéav évav tabu-search aiyopiBpo yio dathnwon pHeKToD
aKEPOLOV OIETIMEOOV TPOYPOLUUOTIGUOD, GTNV OTOoi0. Ol UETAPANTEG AmOGAUONG TOL (VM
emmédov gival SLOdIKES Kol aVTEG ToL Kdtw emimedov eivar cvveyeic. Téhog, o1 Koppe et al.
(2010) e&etaovv éva diemimedo TPOPANUA PE HOVO OKEPALES LETAPANTES ATOPACT|G OTO KATM
eMinedo Kol MEPLOPIGHOVE KOl 0TO, dVO EMIMEdA, KOl OTAV Ol PETUPANTEG OTOPAGNC TOV GV

emmédov ival cuveyeic ko Otav gival oképateg. O mPoTEWVOUEVOC aAYOpIOUOC emilvong
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Boaciletar omn Bewpion TOL TOPAPETPIKOD OKEPOLOL TPOYPUUUOTIGHOD KOl TPEYEL OE
TOAVOVUIKO ¥pdvo OTav 0 aplBpog TV HETAPANTOV amOQAoTG TOL KAT® E£MIESOL eival
otafepdc. Av 10 BEATIOTO TOV TPOPANLaTOC dev emtevyBel, 0 ahyopiBpog ivor iKovog va Bpet
o e-BéATIOTNADON otV omoia M TIWA TNG OVIIKEWEVIKNG ovvaptnone mpooeyyiler to

emBounto BEATIOTO G€ TOAVOVLLUKO ¥POVO ETIONC.

1.3 Opydavoon Avrhopatikig Epyociog

To vmolowmo owtg g SWmAoUaTKNG epyociog yopiletor o€ TEGOEPLS EVOTNTEG TOL
kataiapupavouv ta Kepdlowo 2 - 5, avtictoryo. Zuykekpiéva:
Y10 Kepdhowo 2 mopovoidletor 1 HOp@omoinon Tov TPOPANUATOS HEKTOD OKEPOLOVL

OlEMMEOOV TPOYPOALLOATICHOD KOl 1) HOVIEAOTOINGN TOV Yio TV Tepimtwon g PEATIOTNG

VTOPOANG TPOGPOPHOV GE AYOPEG TUEPTIGLOV TPOYPALLUOTIGLOV NAEKTPIKNG EVEPYELQG,.
Y10 Kepdhowo 3 meprypdopetar nm pebodoroyic mov epoappdoTNKE Yoo TNV €MIALGON TOL
TPOPANLATOC,

Y10 Kepdhao 4 epopudletar o adyoplOuoc oe o HEAETN TepimT®on omd TV €AANVIKY

ayopd NAEKTPIKNG EVEPYELNG KOl TOPOVGLALOVTOL TO OTOTELEGUATO, TNG EPUPLOYNG TOV.

Téhog, o Kepdrato 5 amotedel o chvoyn g epyaciag.
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Kepdararo 2 Mop@omoinon tov tpofAnpotog

¥10 kePAAo0 ovTO TapovoldleTor To TPOPANUO TG PEATIOTG VTOPOANG TPOCPOPDV OF
aYOpPEC MAEKTPIKNG EVEPYELNG KOl 1| LOVTEAOTOINGTN TOV. BEPOVUE €£VO. GUVOAO LOVAS®V
TOPOYOYNG TOL GUUUETEYOLV G M0 OYOPE TMUEPTOLOV TPOYPOUUUOTIGHOD MAEKTPIKNG
evépyelnc. Ol mopaywyol voBdAlovv TPocPopEg evépyelag og Evav aveEapTnTo dloyEPLoTH
ovotuatog- AAZ, o omoiog ekkoBoapilel v ayopd ko kabopilel v exkivnon kol v
mocOTNTO evépyewg kaBe povadag mapaywynsg, eSaceaiiloviag 6Tt M cvvolkn {nftnom
EVEPYELNG KOVOTOLEITOL OTO EAAYIOTO OLVOAMKO KOGTOG Yyl TO ocvotnua, Pdost Tov
vroPAnBeicav mpospopmv. Ta teyxvikd yapoxtnplotikd ke povadag mapoywyns (texviko
eAGYI0TO KO HEYI0TO), KabdG Kol To otafepd KOOTOG eKKivnomg givar otafepd Kol YvOoTd
otov AAX. Metd tov Kabopiopd g mocoTnTac EVEPYELNS KaOe mapaywyoD, viobeteital éva
oynuo exkkafapiong mANpop®v, To omoio omolnuumvel KABE GLUUPETEYOLGO  LOVAdQ
KATABAALOVTAG TNG TO TANPEG KOGTOG EKKIVNONG KO Ui EvViaio TN EKKaBAPIoNg TG oyopdic

(opraxcy tyus tov ovotiuozog) Y. kKabe MWh mov Oa. mapoydyet.

Kdabe mopaymydg avripetonilel To mpdPAnpe e emAoyng g PEATIOTNG TIUNG TPOCPOPAC,
™G TPocPopds onAadn mov Ba mpémel va VITOPAALEL £T61 MOTE PETA TNV eKKaBAPIon NG
ayopdig Kot Tov TPoGO10PIGUO TOV TOGOTNTMV EVEPYELNS OAMY TOV GUUUETE(OVOOV LOVAI®V,
70 K€POOG TOV va peyiotomonfel. Xnv epyacia avti), LIOBETOVUE TNV TAEVPA EVOG LOVAITKO
TOPOYDYOD YPNOLUOTOLDVTAG EVO KOOOPIOTIKO LOVTELD Y10, 0LTO TO TPOPANHa. Ymobétovtog
OTL €Y1 TANPN YVAOOT TOV TOPAUETPOV TNG OYOPAS (TOV TEXVIKMY YOPOKTNPIOTIKOV KOl TOV
TPOCPOPMV/GTOYEIMV-KOGTOVG TV GAADY HOVAS®V Topay®yNs, kKabng kot e {ftnong yi
evépyeln), BEAovpe va Bpovpe TV TIUN TPOGPOPAS Yo evEpyELn ToV Ba TpEmel va vITOPAALEL,

€101 OOTE, UETA TNV EKKOOAPION TNG AyOPdC, VO LLEYICTOTOWGEL TO LEUOVOUEVO TOL KEPSOG.

21 ovvéyeln, TaPoLGIALOVUE TO PO UATIKO HOVTELO OV OVOTTOELE Y10 TO GUYKEKPIUEVO

TPOPAN QL.
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Mo ™ poeBnpotik popeomoinocmn, YPNOILOTOOVUE TOVG TOPOKAT®  HOBNUOTIKOVG

cupporiopovg:

Xovoha:

1 Movadeg mapoywynge, Le OeKTn i, 0 OEIKTNG TOV GTPATIYIKOD TOpay®yoV gival 1.
Merafintés Anépaong:

qi [TocotnTa evépyelag Tov TAPAY®YOU i.

z; Avadu) petafint mov maipver v Tiun 1 ov 1 povada i mapdyet Hetikn

TOGOTNTA EVEPYELNG, Kol O S1opOPETIKAL.

Hopaperpor:

Di Ty Tpoceopdg evEPYELOS TOV TAPAYDYOVL.
m; Teyvucd eAdy1oTO TOL TAPAYWOYOD i

k; Teyvikd péyroto tov Tapaywyoo i

S; Ko6o106 gkkivnong tov mopaywyovi.

d ZNTnon eVEPYELAG.

IpoBAinua AveEdptnTov AloyE1p16TH] ZVGTALOTOC

IZI]jLIIleZ(piqi+Sizi) ey
i di il
s.t. Z% =d ()
iel
mz, <q,<kz,Viel 3)
z, binary,Viel “4)
q,20,Viel Q)

H oavikeyeviky ocvvdptnon (1) eloyiotomolel 10 oLVOAMKO KOGTOG 1TNG TMOPEYOUEVNG
evépyelng. O mepropiopog (2) exxabopilel v ayopd, eEaceariloviag 6t 1 {\mon yuo
evépyewn Ba wcovomomBel. O mepropiopog (3) eyyvdran 6tL dev Ba mapaPioctel t0 TEYVIKO
EAGYLOTO KOl TO TEYVIKO PEYIOTO KAOE povadog mapaymyng. Térog, ot mepropicpol (4) kar (5)

EMPAALOVY AKEPOIOTNTO KOL UN-OPVNTIKOTNTA, OVTIOTOL(O, OTIC UETOPANTEG AmOPACTG TOV

10
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Kdtw emmédov. O mepropicpoi (5) pmopovv va mapoAneBovv a@ov M pn apvNTIKOTNTO
KaAOTTETOL amd Tovg mEPLoPopovs (3). [ap’OA avtd datnpovvtal Yo TV TANPOTNTA TOL
TPOPALLATOG.

A@obd xabopiotel 1 mocOTNTO EvépyElng KABe mapoywyol, viobeteiton évo GUGTNUO
exkafdpiong mov anolnpidvel kaBe TopaymYOd TOL GULLETEYEL LLE TO KOGTOG eKKivnong (start-
up cost) Ko po vicio Tiun ekkafdpiong ayopds (YvmoTn Kol GOV Oplokn T GUGTNHOTOC
(system marginal price) yio k60 MWh mov napéyel oto choTnra. At 1 TN €ival 1 SLiky
petafint tov mepropopol oolvyiov evépyelng (2). Emedn etvoar mpoPfAnuo pewtov
aKEPOLOL Ypopkod mpoypappoticpov (MILP), to mpdfinpa (1)-(5) dev £xel oximdelg Tipég
LE Tov mopadootakd Tpdmo. Evtoutolg, n oplokh T T0V GUGTAHOTOS HUITOPEL VO VTOAOYIOTEL
Bpiokoviag v PéATIoT AVorm ovtod TOL TPOPANUATOS apyIKd, Kol ETELTO ADVOVTAG TO
TPOPAN LA TOV TPOKVTTEL ALPOV Ol OKEPALES LETAPANTEG TAPOLV TIG PEATIOTEG TIHES OO OLTY|
v Abon. Baocel g Bempiog oplokng TIHOAOYNONG Ol LOVADES TOPUYM®YNG TANPOVOVTIOL LE
QT TV OKLOOT TIUN TOV TEPLOPIOUOV EKKAOAPIONG TG Ayopds mov vroAoyileTor Le avTtd

TOV TPOTO.

H opwoxn tipn tov ovotiuatog ek@pdleTor ooy To oplaKd KOGTOG OV OMOLTEITOL YioL TNV
TOPOYOYN HOG EMTAEOV HOVASHG EVEPYELNG. AVTO €pUNVEDETOL GOV TO EMMAEOV KOGTOG,
BAon NG OVTIKELLEVIKNG GUVAPTNONG, TOL OTOLTEITOAL Y10 TV TAPOYWYN VTG TNG HOVAdaG
EVEPYELNG. TNV Topovod SOTOTMOT], 1| OPLOKY] T TOV cvoTnuatog kobopiletal omd v
oplokn povéoda (marginal unit), mov givor 1 povada mov Oa mapaydyel v emmAéov MWh
evepyetog, Or pn-kuptdTNTEG TOL TPOPANLOTOG UTOPEL VoL OONYNOOVY GE OPLOKN TIUN
GLGTAUOTOG OV SUPEPEL OO TNV UEYIOTN GTOOEKTH] TPOGPOPE, OTMG YloL TNV LYNAOTEPN
TPOYPOLULOTIGUEVT TPOGPOPAL.

210 onpeio avtd o&ilel va avaeepbovpe oty dadikacio wov £yl tpotabel and Toug O’ Neill
et al. (2005)., mov ovoyerilouv o TN pe kébe axépaia peTafinti (n xatdotoon kdde
LOVASOG OTNV TOPATAve S10TOTMON), 101 HE TNV OKION TN TOV OVTIGTOLYO0V TEPIOPIGLOV,
mov Bétel vt ™V petaPint ion pe v PEATIOTN TG TN, Atvovtog TIHEG OTIG AKEPOLES
HETAPANTEG, TPOKOTTEL EVOL GUVOAO TILMV TOL TAPEYEL EVAL aVTAYOVIOTIKO 16oLlVYy10. [Tap’oAeg
TIG EAKVOTIKEG 1010TNTEG TNG TPOGEYYlong avtig ot AAY cvvhfBwg dev vioBetovv avtd TOV

oYE010.G O OTN TPAEN.
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Kdabe mapaywyog avipetonilel to mpofAnuo g emAoYNG ™G BEATIOTG TIUNAG TPOCPOPAS
Tov, dMAadn TG TpocPopds mov Ba voPdaiiel otov AAL, mote, HETA TNV ekKaBapion g
ayopds Kol Tov KOOOPIGHO TMV TOCOTHTMV EVEPYELWNG TOV GUUUETEYOVCMV HOVAO®V Vo

LeyloTOTOLEITOL TO KEPOOG TOV.

Mo mmv dwpdppwon 1oV TPOPAAUATOS PEATIOTONOINGNG TOL GTPATIYIKOD TOPOYMYOL
(strategic producer’s) ypnotiponotobvtar ot akdAovBotl cvuforicuoi:

Merafintés Anépaong:

DI Ty Tpocpopds eVEPYELNG TOV GTPATNYIKOD TAPAYMYOV.

A YKundng T TOL TEPLOPICHOL ekKaBdpiong g ayopds mov eEaceaAiler v

wavonoinon g {Rmong evépyelog (oplokn T CGLOTHUOTOG- System marginal

price).
HopapeTpor:
P Avotatn T (price cap) g TPOSPOPAs EVEPYELLG TOV TOPAYWYOVL.
ci povadloio KOGTOG Tapay®YNS TOV TapaywyoD i.

I[IpoBinua Xtpatnywov Hopaywyon

Mpax F =(/1—cl)ql (6)
st.e,<p <P (7)
(Ziaql‘aﬂ’)earggnéﬁ}leZ(piqi+SiZi) (8)
231> iel
(multiplier)

sty g =d (1) )

iel
mz, <q,<kz,Viel (10)
z;,binary,Viel (11)
q,20,Viel (12)
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H ovikepevikny ocuvdptnon (6) peyiotomolel 10 KEPSOC TOL LELOVOUEVOL Tapay®yov. To
KEPOOG aVTO €EAPTATAL OMO TNV TOCOTNTO EVEPYEWD TOL TOPEXEL, (1, MOV Eivol pia
TPMOTELOLGO UETAPANTH ATOPACTG TOV KAT® EMTEIOV, KAODS Kot amd TNV TN ekkafdpiong
™G ayopds, A, mov €lvar M dvikn HETAPANT TOL KAT® EMTEOOL OmO TOV TEPLOPICUO TOL
woluyiov evépyeag (9). To kOGTOC €Kkiviomng TOL TPAOTOL TAPAYWYOD EVEPYEWNS OgV
TEPIAMOUPAVETAL OTIV OVTIKELLEVIKT] cuvapTnoT (6), dedoUEVOL OTL 01 KAVOVES TNG OyOpdg
kaBopilovv 0Tt KGOe TapPOyWYOS OmOLNMOVETAL TANPOG Yo TO GLYKEKPUEVO KOGTOG. O
neploplopog (7) emParrel Eva kATo K1 €Vo GV OPLO GTNV T TPOGPOPAS TOL LELOVMUEVOL
napoywyos. Kai avtd to oplo emPdriioviol amd KOVOVEG TNG OyOpas, COLPOVO LE TOVC
omolovg 1 TN TPOGPOPES €VOG TOPAy®YOD Ogv pmopel va eivar yaunAdtepn omd 10
povadloio KOGTOG TaPAy®YNG TOL Kol VYNAGTEPN amd pio dedopéVN TN OV Elval YVmOTH
Kol ©¢ price-cap, kol kabopiletor amd tov doyeploty tov cvotHUatog. To mpdPfAnua Tov
Kdtw emimedov, N TPOPANUo PeAticTonoinong tov AAZX, TOV TOPOVCLAGTIKE TOPUTAVE

opiletar amd ™ popeonoinon (8)-(12).

To mpoPinua (6)-(12) eivor éva pektd oképalo diemimedo poviélo Peitictomoinong. H
Omapén TOV adlUPETOTHTOV TOV TPOKVATOVY Oomd TN HOVIEAOTOINGT TNg €KKivong Tmv
LOVAd®V TOPUY®YNE LE SVASIKEG LETAPANTEG KO Ol TEPLOPIGLOL Y10 TO TEYVIKO EAAYIGTO TOVG
S10(POPOTOLOVV T1 HOPPOTOINeN auth omd GAAEG TAPOUOIEG OV £YOVV avamtuydel 6To
TapeAOOv. Xt cuvéyeln, avamtooccovue o pebodoroyio emilvong mov Poociletoan oe
TOPOUETPIKO UEIKTO OKEPOLO TPOYPOUUATIOUO Yoo TNV €0peon ¢ Pértiomng Adong Tov
TPOPANLATOC,

Mo Baocikn 1810tnto. Tov poPAnuatog (6)-(12) eivarl 6tL umopel va unv €xet Pértiotn Avon,
aKOUT KL OTOV VILAPYEL PEATIOTN ADGN Yo TO TPOPANLA TOL KAT® €MMESOV. AVTO pmopel vo
ovpPel 6tav 1 BérTiotn Ao Tov TPOPAUATOC TOV KATM EMTESOV OV givol Lovadikn. Ag
e€eTAGOLLE, Y10 TOPASELY LD, TNV TEPITTMOON KATA TNV OMoio. TO KEPAOG TOL UEUOVOUEVOL
TOPOYOYOD UEYIGTOTOLEITOL Y10 L0 GUYKEKPIUEVT TN TOV p1. Ag voBécsovpe topa OTL, YU
QT TN CLYKEKPILEVN TR, N PEATIoT] ADOM TOL KATM TPOPANUATOG dEV Elval LOVAOIKTY,
aALG, vapyovv 600 PBEATIOTEC AVGELS TETOEG MOTE O UELOVOUEVOS TOPAYDYOS CUUUETEXEL
v ayopd (z; = 1) Ko PAAGTO PEYIOTOTOEITO KEPHOG TOV GTNV TPMTY, EVAD 0 1010¢ dev

OLUUETEXEL OTNV ayopd (21 = 0) Kou avTiAapPavetol undevikd KEPOOG G dEVTEPN.
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H Paown Bewpia g Seminedng Pektiotonoinong (Dempe, 2002) dev emurpémer
GULVEPYOCI0 OTOICONTOTE HOPPTG HETAED TOV AVE® KOl TOV KAT® EMTEIOV ANYTG OTOPAUCTC.
O maikng Tov Gve EMIESOV TAVIOTE EMAEYEL TPOTOG TIG TILEG TOV UETAPANTOV ATOPAOTG
oL DePEl TO CLUPEPOVOES. TN CLUVEYELD, LE TIG TILEG OVTEG OEOOUEVEG, O TAIKTNG TOV KAT®
emmédov émetal kol Ppiokel Tig PEATIOTES TIUEG TV UETAPANTOV amOPaong Tov Ppickoviol
vd Tov €leyyo Tov. [vetan eavepd amd tn ovintnon vy, 0Tl 0 TPOTOG TAIKTNG OeV £XEl
Kavévoy Tpomo vo. e£0vVOYKAGEL TO OEVTEPO OTNV EMAOYN UIOG GLYKEKPIUEVNG BEATIOTNG
AboNg Yo To KAt eminedo, OTaV VITAPYOVV EVOALUKTIKEG TETOLEG ADGELS. Q¢ €K TOVTOV, GTO
GUVTOWO VTOOETIKO GEVAPLO TTOV TEPLYPAPETAL TOPATAV®D, EV VILAPYEL Kapio £yyonomn OtL o

UELOVOUEVOC TPy YOG B0l ETITUYEL OVTIMG TO PEYIGTO KEPHOG TOV.

Apketég mpooeyyioelg £xovv mpotabel Yoo TNV GVIUETOMTION 0VTOD TOV (NTAUOTOC, Ol 7o
ONUOPIAEIG OO TIC OMOIEG KOATAMPEDYOLV O M0 LIKPY] TPOTOTNOINOCT] TOV OPICHOV TOL
TPOPANOATOG KoL TNG QVTIOTOWYNG LOPPOTOINGTG TOV. XTO TANIGLO TOV 0yOp®YV MAEKTPIKNG
evépyelog Exovv mpotabel apkeTol £101K0l KOVOVEG, OTOCO KAVEVOS OO OVTOVG OEV EYEL
vioBemBel kabolwkd. "‘Evag amd tovg kavoves avtovg TPoTeiveL Vo Euvoeital Tdvta, 1 Lovada
He TO YouMAOTEPO UETOPANTO KOGTOC TOPAYWOYNG. LTV TOPOVCH €PYAcia, voBeTovUE T
Aeyouevn aiotoooln mpocéyyion (Dempe, 2002), cOpemva pe v omoio kdbe @opd moL
veiotavtol ToAATAEC PEATIOTEG ADGELC Y1 TO TPOPANLLOL TOV KAT® EMITESOL, EMAEYETOL AVTY|
OV EIVOL TTO GLUEEPOLGA Y10 TO GV eminedo. H mpocéyyion avty npodmobétel 6TL 0 v
TOAKTNG &Y€l MAVTO KOTO0 TPOTO VO OVOYKAGEL TOV KATO 7okt vo emAEEEl pia
OLYKEKPIUEVT BEATIOTN Ao Yo To KAt TpdPAnua. ‘Etot, n Bewpia mov avartdccove 610
VIOAOITO TNG TOPOVCAG EPYOCING OVOPEPETAL GTNV O1G1080EN TPOCEYYIoT TOV TPOPANLATOG,

Kot 6gv 1oYOEL AMOPOITNTO GE SIUPOPETIKES TPOGEYYIGELC.
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Kepdararwo 3 MeBoooroyia Emidvong

210 KEPAAOLO aVTO TEPLYpaPeTOL 1) LeBodoroyia emilvong mov yproloTolEiTOL KO YIVETOL OE
V0 oTédw0. 10 TPMOTO, PPICKOVIE TAPAUETPIKA TIG SOKPLTEG TYEG TNG TIHNG TPOGPOPAS p,
OV BEATIGTOMOLOVV TNV OVTIKELEVIKT] GUVAPTNGOT TOV KAT® EMITESOV (EAUYIGTOTOINONG TOV
KOGTOVG Yo Tov AAY) yuo Kaféva amd Tovug dSuvaToNE GUVOLAGHOVS TOV LOVAI®Y TAPUYOYNC.
O aiyop1Bpog enidvong mov ypnoiponotel v dadikacio avalntnong mov avapépinke £xet
npotabel and Toug Geoffrion and Nauss (1977) ko avolveton mapokdtw. Aeod Ppebodv ot

TWEG Yo kGOe cuVOVAGHO Kot Yo KAOE T TPOGPOPAS p, KOl GUGYETIGTOVV LE TNV TIUN TNG
OVTIKEYLEVIKNG CUVAPTNONG F TOV UEUOVOUEVOL TOPAY®YOVD, LIOOETOVVIOL Ol KOTOAANAEG
SVadIKEG HETOPANTEC Yoo TNV avaTTUEN TOV KOTAAANA®V aVIGOTHTOV (SVETITEDEG TOUEG
(cuts)), mov emPdiovv oto TPOPANUE TOV OTPATNYIKOD TOPAYOYOD TIC TIUEG OVTEC TOV
TOMKOV PBEATIOT®V AVCEMV Y1 TNV EVPECT] TOV OAKOV PéATIoTOV. Yia kdbe cuvdvacud Kot
Y KAOE TN TPOSPOPAS p, ONMG TPOEKLYE 0md TO LVITOTPOPANLA Tov AAX 6T0 TPOPANUL TOV
GTPUTIYLKOV TOPOY®YOD.

Otov 0leg 01 TOPAUETPOL TOL TPOPANUATOG £XOVV TEMEPAUCUEVES TIHEG, 1 EPIKTY] TEPLOYT TOV
npoPAnpatog (6)-(12) etvan @poypévn, av xar pn kopt. o cvykekpyévn tipn tov p,, M
EPIKTI TEPLOYT| TOV TPOPANUATOG KATM EMTESOL €lva, ENIONG, LN KLPTN, AOY® TNG TAPOVCIG
TOV AKEPUIMV UETARANTOV.

[Na tov mapapetpikd TPoGdoPIGUO TOV OOKPLITOV TIHAV NG TWAS TPOGEOPAES p, TOL
BEATIOTOTOI00V TNV  OVTIKEWUEVIKT] GLVAPTNON TOL KOT® EMUTEOOV YPNOILOTOEITAL O
akoAovboc cvAloyiopos. ‘Eoto f *( pl) N PEATIOTN TIUN TNG AVTIKEWEVIKNG GLUVAPTNONG TOL
KAT® EMTEOOV MG CLVAPTNOT TNG TWNG TPOCPOPAS TOV UEHOVOUEVOL Tapaywyov. O
aAyOpOHOC TOL AVOTTOGGOLHE Yo TNV emiAvon Tov vrd e&étaon mpoPAnparog Paciletor oto

aKOAovBo oNUOVTIKO AmOoTEAECLOL:
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Mpoétaon 1: H cuvapmon f *( D ) gtvar pn eBivousa, KOTA TUNHOTO YPOLUIKT Kot KOTAN.

AnodeiEn: To yeyovog ot m f *( pl)sivou un eBivovoa eivar Tpoeavég, dedopévov OTL M
avénon ¢ NG G p, 0ev aAAGLEL TNV EPIKTH TEPLOYT TOL TPOPAHATOCS, APl HOVO
avEQVEL TO KOGTOG TV ADGEMV OTIG 0moieg cLUpETEXEL 1| povdda 1. To yeyovog otin f *( pl)
etval Kot TUpoTe POk kot Koidn £yl amoderydei amd tov Noltemeier (1970).

H TIpoétoon 1 vmovoel 611 10 TpodPAnpa mov opiletor amnd g (6)-(12) pmopei vo. Avbei
TOPOUETPIKA pe Evav oAyoplpo emiAvong mov ypnoiponolel v okoAovdn oSladikacio

avalnmong mov €xel mpotabdel amd toug Geoffrion and Nauss (1977). Ag vmoBécovue 0Tt
Advoupe to TPOPANUO TOL KhTE EMTESOL YOO p, = ¢, KOl P, =P ,KOL OTL o1 BEATIOTEG TIEC
TOV UETAPANTOV omO@acnc oTig dV0 ADGEI; 7OV Toipvovpe &ivon x*(CI)K(Xl x*(F) ,
avtiotoyo. Ano v Ilpotaon 1 emPaiieton f *(cl) <f (1_’) KOL T YPOUUTY TOV EVAOVEL TO
onueia (cl,f*(cl)) Ko (I_’,f*(lj)), TapEYEL Eva KAT® OPLo Yo TNV f*(pl) Y10 K4Oe p, mOL

OVIKEL OTO O1A0TN O [CI,P] , Ono¢ gaiverat 6to Zynua 1.

Yynuo 1. Kdto opro g f*(pl).
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Edv x*(c1 ) = x*(P) , T0TE M avalntnon teppotiletal, kot n BELTIoT ADoT TOL TPOPANLATOG
00 Kbt emmédov elvon m By kGbe ekt T Tov p,. Ze avtibern mepinTwon,
x*(cl)ix*(ﬁ), Bepovple TN YPOLL OV CVTITPOCMOTEVEL TNV CVTIKEEVIKT] GLVAPTNOT)
TOV TPOPAUOTOC TOV KATM EMTESODV OTOV 1) AVOT| EGUEVETAL VO EIVOL 1) x*(cl)Kou 10 p,

avEAVETAL TAVE® OO ¢, KOL TN YPOLLUT) TOV OVTITPOCOTEVEL TV AVTIKEYLEVIKT) GUVAPTNGT| TOV

TPOPANUATOG TOV KAT® €MTEOV, OTOV 1) AV SeoUEVETOL VO Eval M) x*(P) KOl T0 p,

pewwvetol Kato ond P. ‘Eotm 611 p, =u eivar to onueio oto omoio ot dVo avtég yYpoppég
TEUVOVTOL, KOl 0g VToBEécovpe OTL 1 TIUN TOV dVO CVTIKELEVIKM®Y GUVAPTNCEOV Eivol iom pe

W oe avto to onpeio. H evbeio mov evover ta onpeia (Cn f *(Cl)) Ko (u,W) amoteAel Gvem
op1o yio. mv f ( pl)yta KGOe p, mOL AVNKEL GTO OLAGTNLLOL [cl,u] , V@ 1 evBeia Tov evmvel
o, onueio (u,W) Kol (1_3, f (1_3)) amotelel v 6p1o Yy ™V £ ( pl)yux KGOe p, mOL aviKEL

67O OLICTN LA [u,l_’] Omeg aiveton Kot 6to Zynuo 2.

Zyua 2. Ave opo g £ (p)).
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21 cvvéyela, AOvovpe To TPOPANH TOV KAT® emmédov Yoo p, =u . Av f *(u) =W, 1t0te N
avalnon teppatiferal, ocvpmepaivovtag OTL 1 x*(cl) etvar m Pértiotn Avorm tov
TPOPANUATOG TOV KAT® EMMESOL Yo ¢, < p, <u KO M x*(ﬁ) gtvor  PBéhtiotn Adon tov

TPOPAHATOC TOL KAT® €mMmESOL Yoo U < p, < P. Av oyl emavolapupdvoope v idw
dwdkaocia, Bewpmvtag To akdiovBa 600 Levyn ypappwv. To mpdto (edyog amotedeitan amd
TN YPOUUY OV OVTITPOGMOTEDEL TNV OVTIKEWEVIKT) GUVAPTNOY TOL TPOPANUATOS TOV KAT®
emmédov OTav 1 Ao decpedeTon va givor 1 x*(cl) KoL To p, avEdveton Thve omd ¢, Kot TN
YPOLUTN OV OVTUTPOCMREVEL TNV OVTIKELEVIKT] GUVAPTNGOT TOV TPOPANUOTOC TOL KOAT®

emmédov Otav n Abon decueveTal va ival M x*(u) KOl T0 p, pewdveral kéto ond u . To

ogbtepo (evyoc amoteAeitol OmO TN YPOUU OV  OVIWIPOCMOREVEL TNV  OVTIKEWEVIKY

GLVAPTNGT TOL TPOPANUATOG TOV KATM EMTESOV, OTAV 1) AVOT| SEGUEVETAL VAL Efvo M) x*(P)
KOl TO p, HELOVETOL KOT® OmO P KOl TN YPOUUY TOV OVTUTPOSMTEVEL TNV OVTIKEWEVIKY
GLVAPTNOT TOL TPOPANUOTOC TOV KAT® EMTESOV, OTAV 1) ADOT| dECUEVETAL VO EIval M) x*(u)
KOl TO p, ovEAVETOL TAVEO amd © KOl £TG1 TPOKOTTOLY VO TAvm Kot KAt Opto yio Tnv

£ (p) Cxnpa 3).

H dwdikacio cuveyiletal pe Tov 1610 TPOTO, HEYPL VO EVIOTIGTEL TO CUVOLO TV SL0POPETIKMV
(600V apopd Tig TIHES TV HETAPANTOV amdpacns) PEATIOTOV ADGEMY TOL TPOPANUATOS TOV
KOTO emumédov Yo OAeg Tig MOaVEG TEPLOYES TIHAVY TOL p, . X ekelvo To onueio, etvon evkolo
v VTOAOYLoTEL 1| OAKA BEATIOTN ADOM TOL apykov dieminedov povtédov PBeAtioTonoinong,
Loym g axdrovdng avéivong. I'o omowdnmote mEPLOYN TWAOV TOL p, GINV Omoic M
BéATioTn ADoT TOL TPOPANUATOG TOV KATM EMITESOV TAPAPEVEL 1) 1510, VITAPYOLV VO TBAVEG
nepimtdcelg. H mpdn mepintoon sival dtav o pepovouévog mapaywyodg kabopilel v opraxn
TN TOV GUOTHHATOG, ONAAOT, OTOV 1| TIU TPOSPOPEG TOV ivar iom pe TN oKI®OT T TOL
nepopopov ¢ (Rmnone. o ™ ovykekpipuévn mePoY TWHAOV TOV p,, O HELOVOUEVOG
TOPOYOYOG EMTVYXAVEL TO PEYIGTO KEPSOC TOV OTAV 1| TIU TPOGPOPAg ivan ion pe to 6e&i
Gkpo tov avtictoryov ScTHHTOg TGOV ToV p,. e va yiver katavontd yati woyvel avtd,
toviletal 6Tl oD 1 0PLOKT T TOL GLOTHHATOG KaBopileTal OO TO LEUOVOUEVO TAPAYWOYO

o€ VTO TO SLACTNUO, OVTH Elvar 1 UEYLOTN duvaTth TN TTov popel vo Adfetl yuo kdbe MWh
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evépyelog mov Ba mapdoyel. YmoPAAAovtag HEYOALTEPT TIUN TPOoEopas Bo odnynoel oe
OlPOpETIKN PEATIOTN AVoT Yo TO TPOPAN LA TOV KATWO EMTESOV, OONYDVTOG GE SLUPOPETIKO

OAGTNO TILOV Y10 TO p), .

H dedtepn mepimtoon eivor 6tav 1 oplokn T tov cvotipatog dev kabopiletanr amnd 1o
HEHOVOUEVO, OAAG omd KAmowov GAAo mopaywyd. o o Ttétow meployn THOV, O
LELOVOUEVOG TTAPOLY YOG EIVOIL 0O1APOPOG Y10l T GUYKEKPLUEVT TN TOV p,, dedopévov OTL Oa
aro{numbel ovpupwva pe T otabepn oplakn TN ToLv cvoTNUATos. Tlapdiinia, To KEPSOG
Tov TAPOpEVEL 0TAOEPO OTN GUYKEKPLUEVN TEPLOYN KOl UTOPEL Vo LTOAOYIOTEL €VKOAO,

dedopEVOL OTL 1 TOGOTNTA TOV Bt Tapaydryel TapapEVeL emiong otadepn.

Yyqua 3. Néa opa g f*(pl) .

H x0Opia dtopopd peta&d tov 600 TUPUTAVE TEPMTOGEMV EIVAL OTL GTNV TPAOTN, TO KEPOOC
TOU HEHOVOUEVOL TOPUY®YOD OLEAVETOL YPOUUIKE LE TNV T TPOCSPOPAS TOV €VTOG TNG
OVLYKEKPYEVNG TTEPLOYNG TIULMDV TOV p,, EVM OTN OEVTEPT|, TMAPUUEVEL 6TAOEPD. ZvyKpivovTag
TO0 UEYIOTO KEPOOC TOL O UEUOVOUEVOS TOPAY®OYOS UTOPEL VO EMITOYEL OE OMOLOONTOTE
TEPLOYN TWHAV TOV p, (Kabepia and Tig onoleg cuvoceTan Le pa cuykekpévn PEATIOTN Adom
Y10 TO TPOPANLAL TOV KAT® EMITEOV), UTOPOVLE EVKOAN VO EVTOTICOVLE TN BEATIOTN TIUN TNG

p, OV 0dNYel 610 PEYIGTO KEPSOG TOV.
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Mo va Tpocdiopiotovv ot katdAAnAol Teplopicpoi mov Bo propésovv, PACEL TOV TILOV TNG
p,mov PBpébnkav omd TNV TOPOUETPIKY EMIAVGT TOL TPOPANUOTOG TOV KATM EMTESOL TOVL
TEPLYPOAPNKE, VO YOAUPDOCOVY TO TPOPANUO TOV UEUOVOUEVOV Tapaywyol, BEtoviog opia
OTNV OVTIKEWEVIKT GLUVAPTNOT TOV TpoPAnuatog epapuoloviot To akdAovda:

‘Eocto 21*( P1) Ko ql*( pl) oL PBéltioteg TWEG TV peTafAntav amdeacns z, Ko g,
avtiotolyo, otn ADCT TOV TWPOPANUATOS TOV KOT® EMTESOVL, OC GLUVAPTNOTN TNG TIUNAG
TPOCPOPAC TOV HEUOVOUEVOL TTapaywyov. H mapamdve dwdikacio umopel va emroyvvOet
aodntd, 6tav ypnoiporoindet to akd6AovBo onpavVTIKO BE®PNTIKO ATOTEAEG LA

IIpoétaon 2: H cvvdpton ¢, *( )2 ) gtvan pn-av&ovoa.

Amodeitn: H «iion kde evboypoppov tunipatog mov cuviétel m cuvdpmon f*(p,) etvar
ion pe v PEATIOT TOGOTNTO EVEPYELOG TG TPATNG HOVASAGS, g, * GTNV ADOT IOV TPOKVTTEL
otav M p,0éteTon fon pe 10 OproTEPd AKPO TOL avticToyov Swcthuotos. H 1oyxdg g
TPOTAGTG TPOKVTTEL OO TO YEYOVOGS OTL ™ f *(p,) €lvar koikn.

H omovdoiotnta g [pdtaong 2 ykertoan oto 611 KGBe popd mov yvopilovue tn PEATIoT
T TOV g, Yo KAmowo p, =¢, T0TE ot N TN pnopel va emPAndel g éva dve 6po g
BéATIGTNG TIUNG TOVL g, Yo 0TOLdNTOTE TPOPANUA GTO OToio TO p, elvor peyaddTeEPO and .
Emmiéov, ke popd mov £xovue mpocdlopicet (o Tuf 1Tov p, Yo v omoia z, *(¢) =0,
10TE 08 YPelalETaL VO EPOUPUOCTEL 1| TAPUUETPIKT SAOIKOGI0 avalNTNoNG GTNV TEPLOYT TIUDV
(1,1_3] , KaBmg n [Ipodtaon 2 eEacearilet 0Tt n TpdTN povada dev Ba GLLUETEYEL GTNV OyOpd
0T GLYKEKPLLEVT TEPLOYN KOL TO AVTIOTOWYO0 KEPSOG TG Ba givan ico pe 0. Avtd pmopel va
00MYNOEL OE ONUOVTIKT €E0TKOVOUNGT VITOAOYIGTIKOV XPOVOL, 18106 Yo TpofALOTO LEYAANG
KMpoKog.

>10 6e0tEPO GTASI0 NG PEATIGTONOINGCNG YPNOLUOTOOVVTAL TO OTOTELEGUATO. TTOV EYOVV
Bpebel yro T1g BEXTIOTEG TIHES TOV KEPOOVG TOL GTPUTNYIKOD Topay®yov. [a kdbe diakpity
Béitiotn ADon TOv KAT® TPOPANUATOG, OVTIOTOLEL M0 TOGOTNTOG EVEPYELNS TOV
TPOCPEPETAUL OO TOV GTPOTNYIKO TAPAYOYO, KO KATE GUVETELN TO AVTIGTOLYO KEPAOG TOV, Kl
elte avtdc Kabopilel TV oplak” T TOL CLOTAUOTOC gite avtn kabBopiletor amd dAlov

napoywyo. To olkd Bértioro Tov mpoPAnuotoc umopel va Ppebel pe v ovykpion Tov
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BéATioTov OV Tov KEPSOLG mov Ppédnkav amd 1o MPOPAnpa tov kabe emimedov. O
alyoplBpog avtdg emidvong meptypagpetor omd Tovg Kozanidis et al. (2013).

Ewwotepa yio va emrtevyfel mn yoAdpmon Tov mwPoPANUATOS TApAyovTal 1GYDOVGEG
avicotnteg (valid inequalities), kot avortucoeTon Eva aAyopiBpog eminedwv Topdv (cutting-
plane) mov evtomilel T0 oAkd BéXTioTo TOL TPOPANHOTOC. O ahydp1BUOC AVTOC Y PN CILOTOLEL
Tig valid inequalitiesyin va Béoel Opwa (cutoff) otnv PEATIOTN TWN TNG OVTIKELEVIKNG
ocvovapong. [a v ypfHon TV oVIGOTHTOV 0UTAOV LIOOETOOVIOL EVQLELS TEXVIKEG

HOVTEAOTTOINGONG LEG® VUKDV UETABANTOV.
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Kegpdaioro 4 E@appoyn tov Alyopripov

4.1 Merétn HepinToong

YV evOTNTO aTH, EMOEIKVOOLLE TNV EPAPLOYT TOL TPOTEWVOUEVOL aAyopibiov ce pia
peAétn mepintmong pe mévte (5) povdoeg mapaymyns. Ta Teyvikd yopaKINPIoTIKA, Ol TIHEG-
TPOCPOPAC Kol TO. KOGTY| EKKIVIOTG TV HOVAS®V Topaymyng mapovstalovtatl otov [Mivaxa 1.
To teyvikd ehdylota Ko péytoto divovtar e MW, 1o k6ot ekkivnong oe € Kol ol TIUEC-
TPOoPopAc yio TV evépyeln o€ €/MWh. To petafintd k6GTOG TOL HEUOVOUEVOD TOPUYDYOV
(¢ povadag 1) eivan 50 €/MWh, 10 v 6pro oty T TPoceopds tov ivarl 50 €/MWh ko
n Oon 7w evépyeia givar ion pe 1,000 MWh. Ta 6edopéva Tov HoVAd®V TApUy®YNG OeV
etvar TAooUaTIKE, OAAG OVTIOTOLXOVV GE HOVAOES OV GUUUETEXOLV GTNV EAANVIKY ayopd

NAEKTPIKNG EVEPYELNG, OTMG TTEPLYpdpeTon amd Tovg Andrianesis et al. (2009).

Mivakag 1. Teyvikd yopaKTNPIOTIKA, TEG TPOGPOPAG KOl KOGTN EKKIVIIONG TOV HLOVAS®Y Topoy®YNS

Movada (i) m ki pi s;
1 240 377 - 13,000
2 144 476 52 10,000
3 240 384 57 15,000
4 105 188 65 27,000
5 60 144 72 24,000
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4.2 Eailvon

Yy evoTnTa oUTH TOPOVCIACETOL T EQOPUOYN YOO TNV UEAETN] TEPIMTMOOY OV
napovoidotnke. o v emilvon ypnoporomdnke 10 Aoyiopukd Peitiotonoinong Lingo
13.To mpoPfAnpa Tov KaT® eMMESOV EMAVETOL V1o KAOE CLVOVAGLO TOV HOVAI®Y TAPUYWYNC.
Ot cuvdvaopoi ival cUVOMKE Y10 TiC Tévte povadeg, 2° =32. H popeonoinon yio Tig Téve

HOVAJEC TOV TPOPANLATOC EvaL:

5
min /=" pg,
1

5

s.t.Zqi =d

1
mz, < q, <kz,ie[l,5]
z,binary,Vie [1,5]
q,20,i€[1,5]

> popeomoinomn ot dev AapPdvetal vwoYN TO KOGTOC EKKIVIGNE TOL TUPUY®YOL S;, YLOTE
dev emmpedlel v KAMOM TNG OVTIKELUEVIKNG GLVAPTNONG. XTI CLVEXELN TOPOLGLALETAL M

dwdkacio emilvong:
OemPOVLLE TNV TEPITTMOGT TOV AEITOLPYOVV OLEG O1 LOVADES (zl =Lz, =Lz, =Lz, =1z = 1) :
Me v ypfion tov Aoyioukod Pertiotomoinong Lingo 13 ko ywo p, =¢, =50 ko

p = P =150 avtiotoyo:

MIN = Pl*ql + 52%q2 + 57*q3 + 65%*q4 + 72*q5;

! SUBJECT TO:;

ql+g2+9g3+g4+g5=1000; !DEMAND;

z1=1; z2=1; z3=1; z4=1; z5=1;

gl >= z1*240; g2 >= z2*144; g3 >= z3*240; g4 >= z4*105; g5 >= z5*60; !TECHNICAL
MINIMUM;

gl <= z1*377; g2 <= z2*476; g3 <= z3*384; g4 <= z4*188; g5 <= z5*144; !TECHNICAL
MAXIMUM;

Pl= 50;

gradient= 52*g2 + 57*g3 + 65*qg4 + 72*g5;
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KoL TPOKVTTOVV 01 akOAovOeg ADGELC:

Y p, =50:
Global optimal solution found.
Objective value: 55011.00
Infeasibilities: 0.000000
Total solver iterations: 0
Elapsed runtime seconds: 0.07
Model Class: LP
Total variables: 6
Nonlinear variables: 0
Integer variables: 0
Total constraints: 13
Nonlinear constraints: 0
Total nonzeros: 25
Nonlinear nonzeros: 0
Variable Value Reduced Cost
Pl 50.00000 0.000000
01 377.0000 0.000000
02 218.0000 0.000000
03 240.0000 0.000000
Q4 105.0000 0.000000
05 60.00000 0.000000
zZ1 1.000000 0.000000
zZ2 1.000000 0.000000
Z3 1.000000 0.000000
zZ4 1.000000 0.000000
Z5 1.000000 0.000000
GRADIENT 36161.00 0.000000
Row Slack or Surplus Dual Price
1 55011.00 -1.000000
2 0.000000 -52.00000
3 0.000000 754.0000
4 0.000000 0.000000
5 0.000000 -1200.000
6 0.000000 -1365.000
7 0.000000 -1200.000
8 137.0000 0.000000
9 74.00000 0.000000
10 0.000000 -5.000000
11 0.000000 -13.00000
12 0.000000 -20.00000
13 0.000000 2.000000
14 258.0000 0.000000
15 144.0000 0.000000
16 83.00000 0.000000
17 84.00000 0.000000
18 0.000000 -377.0000
19 0.000000 0.000000
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INa p, =150:

Global optimal solution found.

Objective value: 79285.00
Infeasibilities: 0.000000
Total solver iterations: 0
Elapsed runtime seconds: 0.07
Model Class: LP
Total variables: 6
Nonlinear variables: 0
Integer variables: 0
Total constraints: 13
Nonlinear constraints: 0
Total nonzeros: 25
Nonlinear nonzeros: 0
Variable Value Reduced Cost
Pl 150.0000 0.000000
01 240.0000 0.000000
Q2 355.0000 0.000000
03 240.0000 0.000000
Q4 105.0000 0.000000
Q5 60.00000 0.000000
Z1 1.000000 0.000000
72 1.000000 0.000000
zZ3 1.000000 0.000000
z4 1.000000 0.000000
zZ5 1.000000 0.000000
GRADIENT 43285.00 0.000000
Row Slack or Surplus Dual Price
1 79285.00 -1.000000
2 0.000000 -52.00000
3 0.000000 -23520.00
4 0.000000 0.000000
5 0.000000 -1200.000
6 0.000000 -1365.000
7 0.000000 -1200.000
8 0.000000 -98.00000
9 211.0000 0.000000
10 0.000000 -5.000000
11 0.000000 -13.00000
12 0.000000 -20.00000
13 137.0000 0.000000
14 121.0000 0.000000
15 144.0000 0.000000
16 83.00000 0.000000
17 84.00000 0.000000
18 0.000000 -240.0000
19 0.000000 0.000000
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Eneidf, x (¢ )=x"(50)#x (1_3) =x"(150) mpoyxwpbpe oV endpevn emavainym.
Amo 11¢ KMoeig (gradients) Aappdavovpe: 361614377 p, =43285+240p, = p, =52

Kot a6 to Lingo yw p, =52

Global optimal solution found.

Objective value: 55765.00
Infeasibilities: 0.000000
Total solver iterations: 0
Elapsed runtime seconds: 1.19
Model Class: LP
Total variables: 6
Nonlinear variables: 0
Integer variables: 0
Total constraints: 13
Nonlinear constraints: 0
Total nonzeros: 25
Nonlinear nonzeros: 0
Variable Value Reduced Cost
Pl 52.00000 0.000000
Q1 240.0000 0.000000
Q2 355.0000 0.000000
Q3 240.0000 0.000000
Q4 105.0000 0.000000
Q5 60.00000 0.000000
zZ1 1.000000 0.000000
Z2 1.000000 0.000000
Z3 1.000000 0.000000
zZ4 1.000000 0.000000
Z5 1.000000 0.000000
GRADIENT 43285.00 0.000000
Row Slack or Surplus Dual Price
1 55765.00 -1.000000
2 0.000000 -52.00000
3 0.000000 0.000000
4 0.000000 0.000000
5 0.000000 -1200.000
6 0.000000 -1365.000
7 0.000000 -1200.000
8 0.000000 0.000000
9 211.0000 0.000000
10 0.000000 -5.000000
11 0.000000 -13.00000
12 0.000000 -20.00000
13 137.0000 0.000000
14 121.0000 0.000000
15 144.0000 0.000000
16 83.00000 0.000000
17 84.00000 0.000000
18 0.000000 -240.0000
19 0.000000 0.000000
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Ko emedn, [ (52) =43285+240*52 =55765 10 p, =52 eivou n PEATIOTN TN TPOGPOPAG

KO E(OVLLE Y10 (z1 =1,z,=1,z, =1,z, =1,z; =1) mpokvrTOLY TO OMOTEAEGpATO TOL TTivaka 2.

Mivekag 2. Atotedéopata ™G EQAPLOYNS TOL aAyOpOpoy EmiAVGNC 'Yl(l(Zl =lz,=lLz,=lLz,=1z = 1) .

Meploxn- BéAtioTn Optakn OpLakn
TIHWY AUGN TPOPARHOTOC KATW A Hovada f F
TOU p eTunédou OUOTAMATOC | TapOywyng
[50, 52] (377, 218, 240, 105, 60) 52 2 36,161+ 377 p, 754
[52, 150] (240, 355, 240, 105, 60) 52 2 43,285 + 240 p, 480

[MopatiBeton Eva akoOLLo EVOEIKTIKO TOPASELYLLO Y10 TNV TEPITTMOOT] TOV EV AELITOVPYOVV O1

povadeg tpla (i =3) kau mévie (i=5), (z,=1,2z, =1,z, =0,z, =1,z, =0):
I mv mepintmon avt kot ywo p, = ¢, =50 ko p, = P=150 EYoupe:

Global optimal solution found.

Objective value: 53157.00
Infeasibilities: 0.000000
Total solver iterations: 0
Elapsed runtime seconds: 0.05
Model Class: LP
Total variables: 6
Nonlinear variables: 0
Integer variables: 0
Total constraints: 13
Nonlinear constraints: 0
Total nonzeros: 25
Nonlinear nonzeros: 0
Variable Value Reduced Cost
Pl 50.00000 0.000000
Q1 377.0000 0.000000
Q2 476.0000 0.000000
Q3 0.000000 0.000000
Q4 147.0000 0.000000
Q5 0.000000 7.000000
zZ1 1.000000 0.000000
Z2 1.000000 0.000000
Z3 0.000000 0.000000
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z4 1.000000 0.000000

Z5 0.000000 0.000000
GRADIENT 34307.00 0.000000
Row Slack or Surplus Dual Price
1 53157.00 -1.000000
2 0.000000 -65.00000
3 0.000000 5655.000
4 0.000000 6188.000
5 0.000000 3072.000
6 0.000000 0.000000
7 0.000000 0.000000
8 137.0000 0.000000
9 332.0000 0.000000
10 0.000000 0.000000
11 42.00000 0.000000
12 0.000000 0.000000
13 0.000000 15.00000
14 0.000000 13.00000
15 0.000000 8.000000
16 41.00000 0.000000
17 0.000000 0.000000
18 0.000000 -377.0000
19 0.000000 0.000000
vy p, =P=150:
Global optimal solution found.
Objective value: 87372.00
Infeasibilities: 0.000000
Total solver iterations: 0
Elapsed runtime seconds: 0.08
Model Class: LP
Total variables: 6
Nonlinear variables: 0
Integer variables: 0
Total constraints: 13
Nonlinear constraints: 0
Total nonzeros: 25
Nonlinear nonzeros: 0
Variable Value Reduced Cost
Pl 150.0000 0.000000
Q1 336.0000 0.000000
Q2 476.0000 0.000000
03 0.000000 0.000000
Q4 188.0000 0.000000
05 0.000000 0.000000
Z1 1.000000 0.000000
Z2 1.000000 0.000000
Z3 0.000000 0.000000
zZ4 1.000000 0.000000
Z5 0.000000 0.000000
GRADIENT 36972.00 0.000000
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Row Slack or Surplus Dual Price

1 87372.00 -1.000000
2 0.000000 -150.0000
3 0.000000 0.000000
4 0.000000 46648.00
5 0.000000 35712.00
6 0.000000 15980.00
7 0.000000 11232.00
8 96.00000 0.000000
9 332.0000 0.000000
10 0.000000 0.000000
11 83.00000 0.000000
12 0.000000 0.000000
13 41.00000 0.000000
14 0.000000 98.00000
15 0.000000 93.00000
16 0.000000 85.00000
17 0.000000 78.00000
18 0.000000 -336.0000
19 0.000000 0.000000

Eneidf, x (¢ )=x(50)#x (1_3) =x"(150) mpoyxwpbpe oV endpevn Emavainym.
Amd g khioeg (gradients) AapBavovpe: 34307 +377p, =36972+336p, = p, =65

Kat and to Lingo yw p, = 65

Global optimal solution found.

Objective value: 58812.00
Infeasibilities: 0.000000
Total solver iterations: 0
Elapsed runtime seconds: 0.11
Model Class: LP
Total variables: 6
Nonlinear variables: 0
Integer variables: 0
Total constraints: 13
Nonlinear constraints: 0
Total nonzeros: 25
Nonlinear nonzeros: 0
Variable Value Reduced Cost
Pl 65.00000 0.000000
Q1 377.0000 0.000000
Q2 476.0000 0.000000
Q3 0.000000 0.000000
Q4 147.0000 0.000000
Q5 0.000000 7.000000
zZ1 1.000000 0.000000
Z2 1.000000 0.000000
zZ3 0.000000 0.000000
zZ4 1.000000 0.000000
zZ5 0.000000 0.000000
GRADIENT 34307.00 0.000000
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Slack or Surplus

58812.00
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
137.0000
332.0000
0.000000
42.00000
0.000000
0.000000
0.000000
0.000000
41.00000
0.000000
0.000000
0.000000

Dual Price

-1.000000
-65.00000
0.000000
6188.000
3072.000
0.000000

[oNeoNeoNeoNoNoNol

.000000
.000000
.000000
.000000
.000000
.000000
.000000

13.00000
8.000000
0.000000
0.000000
-377.0000
0.000000

Kot enedyy, [ (65) =34307+377*65=58812 10 p, =65 eivou n PEATIOTN TN TPOGPOPAG

KoL EXOVLLE Yo (zl =lz,=1z

3.

0,z, =1,z, = 0) mpokvmTOLY TOL OMOTEASGpATA TOV TTivako

Mivakog 3. Anoteléopato g epapproyng tov aAydpBpov eniivong yo (Zl =1lz,=12,=0,z, =1z, = 0) .

Meploxn- BéAtiotn OpLakr OpLakn
THWV AUon nmpoBAfRpoTog wn povada f F
Tou p, KATw erunédou CUOTAUATOC | Tmapaywyng
[50, 65] (377, 476, 0, 147, 0) 52 4 34,307 +377 p, 2639
-50)*336
[66,150] | (336,476,0, 188, 0) 12 1 36,972 +336 p, (p=50)

Enavolappdvovtag v dadikacio yio OAEG TOVG GUVIVAGHOVS HOVAS®OY TPOKVTTEL O

nivoakag 4:
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Mivaxkag 4. Anoteréopata fertioTomoinong tov AAX.

aofa MNapaywyoi mouv cuppETEYOLY Edappoopdtnta D f* F Opiaxr] povddo
(21522523524 %) (feasibility) napayoyng
1 (z,=lLz,=lz=1z=1z=1) EQIKTO [s0,51] | 361614377 p, 754 e
[52,150] | 43285+240p, 480 2"
) (z=Lz =Lz =Lz =1z =0) edIKTO [50,51] 34961+377 p, 754 2"
[52,150] | 42085+240 p, 480 2"
3 (z=Lz,=lz;=1z,=0,z,=1) edukto [50,51] | 34796+377 p, 754 Py
[52,150] | 41920+240 p, 480 2"
. [50,52] | 335964377 p, 754 2
4 (zl =lz,=Lz;,=12z,=0,z, = 0) Eduatd [53,56] 38432+284 p, ( p,-50)*284 1"
[57,150] | 40540+240 p, 1988 3"
. [50,52] | 349614377 p 754 2"
5 (z,=Lz,=12,=0,z,=1z=1) educrd [53,65] | 35897+359 p, ( p,-50)*359 1"
(6671] | #1992+276 p, ( p,-50)*276 1
[72,150] | 43884+240 p, 5280 5
. [50,65] | 343074377 p, 2639 4"
6 (z,=Lz,=lz,=0,z,=Lz, =0) edpurd
[66,150] | 369724336 p, ( p,-50)*336 u
7 (z=lLz,=1Lz=0,z,=0,z,=1 un ediktd
3 (z=Lz,=12=0,2,=0,2=0) un £hwrd
[50,65] 37843+377 p, 2639 an
9 (z=1,2z,=0,z,=1,z,=1,z,=1) ouce [66,72] 38428+368 p, (p,-50)*368 1
[73,150] | 44476+284 p, ( p,-50)*284 1
10 (z,=Lz,=0,z,=1,z,=1,z,=0) pn eduktd
1 (z,=Lz,=0,z,=1,z,=0,z, =) n ediktd
12 (z=Lz,=0,z,=1z,=0,z,=0) pn edktd
13 (z,=12,=0,z,=0,z, =1,z =1) pn biktéd
14 (z=12,=0,z,=0,z, =1,z,=0) un ediktd
15 (z=12,=0,2=0,z,=0,z=1) pn edLktd
16 (z,=12z,=0,z,=0,z,=0,z,=0) n ediktd
17 (z=0,z,=Lz,=1z,=Lz=1) sdtd 56360 ey
18 (z,=0,z,=1,z,=1,z,=1,z,=0) ediktd 55740 4
19 (z,=0,z,=1,z,= =0,z,= ) edikto 56720 5n
20 (z=0,z,=1z= =0,z,=0) un sikrd
21 (21:0,23—121 024_1 z=1) N edlktd
2 (z=0,z,=1,2z,=0,z, =1,2,=0) un diktd
23 (z=0,z,=1,2,=0,z,=0,z,=1) un £dbiktd
24 (z,=0,z,=1,z,=0,z,=0,z;=0) pn edlktd
25 (z,=0,2,=0,z,=1z, =1z =I) n ediktd
26 (z=0,2,=0,z,=1,z,=1,z,=0) un edKTd
27 (z=0,2,=0,z,=1,z,=0,z,=1) un ediktd
28 (z,=0,z,=0,z,=1,z,=0,z,=0) un edlKd
29 (2,=0,2,=0,z,=0.z, =1z, =1) pn edbiktd
30 (|=02 =0,z,=0,z,=1,2,=0) n ediktd
31 (z,=0,z,=0,z,=0,z, =0,z =1) n ediktd
32 ( z,=0,z,=0,z,=0,z, =0,z, = ) un ediktd
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To emduevo Pripa givar 1 emAoyn| TOV KOTIAANA®V eninedwv Top®mv (cuts) yio emPoin opiwv

OTNV OVTIKELLEVIKT] CUVAPTNOT LE TNV HOPPY| OVICOTHTOV- LEYIGTOV KOl EAAYLGTOV Yiol TNV

OVTIKELLEVIKT] GUVAPTNGOT- KEPOOG GTPATNYIKOD TOPAYWDYOV.

2NV TEPIMTMOT TOV AEITOLPYOVV OAEG O1 HovAdeg Oa giva:

IMivakag 5. Valid inequalities yio Oleg Tig povadeg oe Aettovpyia.

Meploxn- Optak
THWV povada F AuabikéG petaPAnteg F -valid inequalities
Tou p, ToPAywyng
* -
[50, 52] 2 754 _(cH. 754-((6-21-z2-23-z4-25-w1)*M)<=F
wW1>=(52-p1)/2 <= 754+((6-z1-z2-23-z4-25-w1)*M)
P - - - - - - * =
[52, 150] 2 480 W2>=(p1-51)/99 480-((6-21-22-23-24-25-w2)*M)<= F

<= 480+((6-21-22-23-z4-25-w2)*M)

‘Onov pe w cvuPoirilovror ot dSvadikég LETAPANTEG TOV AVTIGTOLYOVV GE KAOE S1ACTNUA TIUDV.
Edm BAénovpe g yuo to dStdompo [50, 52] wévta wi=1 evd yio o dtdotnua [52, 150] wo=1.
M egivan évag Todd peydiog aplBudc mov e€acparilel Twg 6tav dev AEITOVPYEL 0 GLVIVAGUOC
HOVAd®V 1 KOl TO SIGOTNUE, TOV OVTIGTOLYOVV GTOV TEPLOPIGHO- 10XHOVGH OVIGOTNTO OVTH

LoYVEL TAVTA KOl OV EMNPEALEL TNV OVTIKEYLEVIKT GUVAPTNON.

AvtioToryo ylo. TNV TEPIMTMOOT OV OEV AEITOVPYOLV Ol HOVASEG Tpiot i = 3Kan MEVTE, i =35,

(z,=12z,=1,2,=0,z, =1,z = 0) TPOKVTTEL TTivoKog 6:
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Mivakog 6. Valid inequalities yia (Z1 =1,z

Meploxn- Oplax
, Avadikég
TIHWY povada F F’ -valid inequalities
UeTaBANTEC

TOU P, TIOPAYWYNG

4 —(eE. 2639-((4-21-22+23-24+25-w17)*M) <= F
[50,65] 2639 w17>=(66-p1)/16 <= 2639((4-21-22+23-24+25-W17)*M)

* * - -

1 -50)*336 (- (P1-50)*336-((4-21-22+23-24+25-W18)*M) <= F <=

[66,150] (p,-50) w18>=(p1-65)/85 (P1-50)*336+((4-z1-22+23-24+25-w18)*M)

AvTioTOlY0. TPOKOTTOLV Ol OVICOTNTEG KOl YO0 TOVG VLTOAOUTOVS GLVOVLOGLOVG Kot

anotvno®vovtal otov Ilivaka 6. Avtictolyeg avicdtnreg epapuolovtor Kol Yo T TOGOTNTEG

Le TIG omoieg GLUUETEXEL 0 kdbe Tapaymyds v kdbe cvvdévaoud povadov Kot yio KdOe

SACTNLO TNG TIUNG TPOGPOPES p, .

Amo 10 TPOPANUO TOL AVEEAPTNTOL SLOEIPLOTH TOV GLOTHHATOG PAETOVUE TG Y p, > 112

cvotnuo. Pyaler éktog tov oTpatnykd mapaywyd, eved yuwp, <112 Pyaler ektog tOL

Tapoywyo 4 Kot Tov mopaymyo 5. Topueovo ue v Ipdtacn 2 pe dvadikég petafAntéc 6to

TPOPANpa ex@pdlovpe Tov amokAelopud avtd. Ot avtictoryes LETAPANTEG LOPPOTOLOVVTOL (OC

egig:

W23>=(P1-111)/39, z1<=1-W23.
W24>=(112-P1)/62, z4<=1-W24 kal z5<=1-W24.

To cUvolo Twv Suadikwy petaBAntwy rou Ba xpnolpomnownBouv otnv enilucon mapouctdleTal oTov

Tiivaka 7.
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Nivakag 7. Valid inequalities Tou cuotpatog.

TMupeywyoi rov cupperézovwy

(ZJ\Z:-ZJ~:4 . 25] P F Avadikés perafintés F-valid inequalities

754-((6-21-22-23-24-25-w1)*M)<=F

(z=Lz=lz=1z,=1z=1) (5051 754 wi=(52p1)2 <= T54+{(6-21-22-23-24-25-w1)*M)
(52150 RDpl-5199 s
( ) [50,51] 754 WI=(52-p1)2 754g(sif(](;iﬁi;‘f;ﬁ;"%fG: -
=lLz,=lz,=Lz,=1z=0
T [52.150] 480 wdz=(p1-51)/99 4““;;?&(‘(5‘2‘]%2‘1;‘34‘::;‘&},5; f =
(el =l =z, =05, 21) [5051] 754 w5 1p1)2 7547‘;3:(]‘;i]‘z;ii_,“;!m‘;;i =
i | m | e e I
[50.52] 754 WIs=(53-p1)3 754-((4-z1-22-23+24+25-wT)*M) <=F <=

754+{(d-21-22-23+24+25-WT)*M)

(P1-50)*284((5-z1-z2-23+ 24+ 25-wB-w0)* M)
[53.56] ( p,-50)*284 w8>=(p1-52)/98 wI>=(57-pl )7 <=F<=
(P1-50)*284 +{(5-21-22-23+24+25-w8-w0)*M)

(a=lz=Lz=1z=0z=0)

1988~((4-z1-22-23+24+25-w10)*M) <= F<=

[57.150] 1988 w0>=(p1-56)/94 1988-+({(4-z1-22-23+24+25-w10)*M)
_ 754-((5-21-22+23-24+25-W1 1)*M) <=F <=
[50.52] 754 wl>=(53-p1)3 T54+((5-21-22+23-24+25-w11)*M)
(P1-50)*359-((6-21-2223-74-25-w12-w13)°M)
[53,65] (p,-50)*359 W12o=(pl-52)/98 W13>=(66-p1)/16 —Fe=
(a=lz=12z=0z=1z=1) (P1-50)*359-((6-21-22+23-24-25-w12-w13)*M)
(P1-50)*276-((6-21-22F23-24-25-w14-w15)"M)
[66.71] ( p,-50)*276 wid>=(pl-65)/85 wis>=(72-pl )22 <=F<=
(P1-50)*276-((6-21-22:+23-24-25-w1 2-w13)*M)
280-
-z]-22+23-; -1 *
[72,150] 5280 Wi6==(pl-T1/79 (Gal-abiad-ahS-witrM)
5280+(5-21-22+23-24+25-W16)*M)
_ 2630-((4-z1-22+2-24+25-w1Ty*M) <= F <=
[50,65] 2639 w1T==(66-p1)/16 2639((d-z1-22+73-24+75- W1 T)*M)
(z=1z,=Lz,=0,z,=1,z,=0)
oy _ (PL-50)*336-((4-21-22+23-z4+25-w 18)*M) <= F <=
[66.150] (pi-50)*336 wiB=(pl-65)85 (P1-50)*336+((d-21-22+23-24+25-W 18)*M)
[50.65] 2639 —(6p Y16 2639(5-21+22-23-24-25-w19)*M)<=F <=

2639+-((5-21+22-23-24-25-w 19)*M)

(P1-50)*368((6-21+22-73-24-25-w20-W21)*M)
[66,72] (p,-50)*368 W20>=(pl-65)/85 w21>=(73-p1 )23 <=Fe=
(P1-50)*368+((6-21+22-23-24-25-w20-W21)*M)

(P1-50)*284-((5-21+72-23-24-25-w22)*M) <= F <=

(z,=1z,=0,z,=1,z,=1,z,=1)

[73.150] (pi-50)"284 w22=(pl-72)/78 (P1-50)*284+((5-21+22-23-24-25-w22)*M))
(a=05=15 =1z =12=1) 0 QT
(z, =0,z,=1z,=lz,=lz= 0] 0 04(3;1;%;;};?;‘_2:‘2;;‘; =
(z,=0.:l=l,z!=l.:_, =0.:5=l] 0 O0{(3+z-22-z3+24-25)*M) <= F <=

O+((3+21-22-23+24-25)*M)

To wpdPAnpa Tov GTpaTYIKOD TOPAY®mYOV povielomoleitar 6to Lingo 13 wg:
MAX = F1;

Fl <= M*Z1;
! SUBJECT TO:;

Q1+Q2+Q3+0Q4+05=1000; !DEMAND;

Ql >= z1*240; Q2 >= z2*144; Q3 >= z3*240; Q4 >= z4*105; Q5 >= z5*60; !TECHNICAL
MINIMUM;

Ql <= z1*377; Q2 <= z2*476; Q3 <= z3*384; Q4 <= z4*188; Q5 <= z5*144; !TECHNICAL
MAXIMUM;

@BIN (zl); @BIN (z2); @BIN (z3); @BIN (z4); Q@BIN (z5);
!'valid inequalities:;

Wl >= (52-P1)/2; W2 >= (P1-51)/99; W3 >= (52-P1)/2; W4 >= (P1-51)/99; W5 >=
(52-P1)/2; W6 >= (P1-51)/99; W7 >= (53-P1)/3; W8 >= (P1-52)/98; W9 >= (57-
P1)/7; W10 >= (P1-56)/94; W1l >= (53-P1)/3;
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W12 >= (P1-52)/98; W13 >= (66-P1)/16; W14 >= (P1l-65)/85; W15 >= (72-P1l)/22;
Wl6 >= (P1-71)/79; W17 >= ((66-P1l)/16) ; W18 >= ((P1-65)/85); W19 >= (66—
Pl)/16; W20 >= (P1-65)/85; W21 >= (73-P1)/23; W22 >= (P1-72)/78;

'Add for P1>=112 z1=0;

W23>=(P1-111)/39; z1<=1-W23;

W24>=(112-P1) /62; z4<=1-W24; z5<=1-W24;

@GIN (P1);

P1 >= 50;

Pl <= 150;

@BIN (Wl); @BIN (W2); @BIN (W3); @BIN (W4); @BIN (W5); @BIN (W6); @BIN
(W7); @BIN (W8); @BIN (W9); @BIN (W1O0); @BIN (W11);

@BIN (W12); @BIN (W13); @BIN (Wl4); @BIN (W1l5); @BIN (W1l6); @BIN (W17);
@BIN (W18); @BIN (W19); @BIN (W20); @BIN (W21); @BIN (W22); @BIN(W23); @BIN
(W24) ;

! F1 - Valid inequalities:;

Fl>= 754-((6-21-22-23-24-2z5-W1) *M) ; Fl <= 754+ ((6-21-22-23-24-25-W1) *M) ;
Fl1>= 480-((6-21-22-23-24-2z5-W2) *M) ; Fl <= 480+ ((6-21-22-23-24-25-W2) *M) ;
F1>= 754-((5-21-22-23-24+2z5-W3) *M) ; Fl <= 754+ ((5-21-22-23-24+2z5-W3) *M) ;
F1>= 480-((5-21-22-23-2z4+2z5-W4)*M); F1 <= 480+ ((5-21-22-23-2z4+2z5-W4)*M) ;
Fl>= 754-((5-21-22-23+24-2z5-W5) *M) ; Fl <= 754+ ((5-21-22-23+24-25-W5) *M) ;
Fl1>= 480-((5-21-22-23+24-2z5-W6) *M) ; Fl <= 480+ ((5-21-22-23+2z4-25-W6) *M) ;
Fl1>= 754-((4-21-22-23+24+2z5-W7) *M) ; Fl <= 754+ ((4-21-22-23+24+2z5-W7) *M) ;
Fl>= (P1-50)*284-((5-21-22-23+2z4+2z5-W8-W9) *M),; Fl<= (P1-50)*284 +((5-z1-

22-23+24+z5-W8-W9) *M) ;

Fl>= 1988-((4-21-22-234+24+25-W10) *M); Fl<=
W10) *M) ;

Fl>= 754-((5-21-22+23-z4-2z5-W11l)*M); Fl1 <=
W1ll)*M) ;

F1>= (P1-50)*359-((6-21-22+23-24-2z5-W12-W13)
21-22+23-24-25-W12-W13) *M) ;

F1>= (P1-50)*276-((6-21-22+23-24-2z5-W14-W15)
21-22423-24-25-W14-W15) *M) ;

Fl1>= 5280-((5-21-2z2+23-24-25-Wl6)*M); Fl <=
Wle) *M) ;
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1988+ ((4-21-22-23+2z4+25-

754+ ((5-2z1-22+z23-2z4-25-

*M) ; Fl <= (P1-50) *359+ ( (6-
*M); Fl<= (P1-50)*276+ ((6-
5280+ ((5-21-22+2z3-z4-25-



Fl1>= 2639-((4-21-22+23-24+2z5-W17)*

W17)*M);

M) ;

Fl <= 26394+ ((4-2z1-22+23-z4+z5-

F1>= (P1-50)*336-((4-2z1-22+23-24+2z5-W18)*M); Fl <= (P1-50)*336+((4-z1-

z22+23-24+z5-W18) *M) ;

Fl1>= 2639-((5-21+22-23-24-25-W19) *M) ;

W19) *M) ;

Fl <= 2639+ ((5-214+22-23-2z4-2z5-

Fl>= (P1-50)*368-((6-2z1+22-23-24-2z5-W20-W21)*M); Fl<= (P1-50)*368+ ((6-

21+22-23-24-25-W20-W21) *M) ;

F1>= (P1-50)*284-((5-2z14+22-23-24-2z5-W22)*M); F1l <= (P1-50)*284+((5-

z21+22-23-24-25-W22) *M) ;

! Q1 - Valid inequalities:;

Ql>= 377-((6-21-22-23-24-2z5-W1) *M) ;

Ql>= 240-((6-21-22-23-24-25-W2) *M) ;

Ql>= 377-((5-21-22-23-24+2z5-W3) *M) ;

Q1l>= 240-((5-2z1-22-23-2z4+2z5-W4) *M) ;

Ql>= 377-((5-21-22-2z3+z4-z5-W5) *M) ;

Q1l>= 240-((5-21-22-23+2z4-z5-W6) *M) ;

Ql>= 377-((4-21-22-23+z4+z5-W7) *M) ;

Q1

Q1

Q1

01

01

01

01

Ql>= 284-((5-21-22-23+24+2z5-W8-W9) *M) ;

W9) *M) ;

Q1l>= 240-((4-2z1-22-23+z24+2z5-W10) *M) ;

W10) *M) ;

Ql>= 377-((5-21-22+z3-24-z5-W1l) *M) ;

W1ll)*M) ;

01

01

Ql>= 359-((6-21-22+23-24-2z5-W12-W13)*M) ;

W12-w13) *M) ;

Ql>= 276-((6-21-22+23-24-25-W14-W15) *M) ;

W14-W15)*M) ;

Ql>= 240-((5-2z1-2z22+23-24-2z5-W1l6) *M) ;

W1l6e) *M) ;

Ql>= 377-((4-21-22+z3-24+z5-W17) *M) ;

W17)*M);

Ql>= 336-((4-z1-22+23-24+2z5-W18) *M) ;

W1l8)*M) ;
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<= 377+ ((6-21-22-23-24-25-W1) *M) ;
<= 240+ ((6-21-22-23-24-25-W2) *M) ;
<= 377+ ((5-21-22-23-24+2z25-W3) *M) ;
<= 240+ ((5-21-22-23-24+2z5-W4) *M) ;
<= 377+ ((5-21-22-23+2z4-2z5-W5) *M) ;
<= 240+ ((5-21-22-23+2z4-2z5-W6) *M) ;
<= 377+ ((4-21-22-23+24+2z5-W7) *M) ;

Ql<= 284 +((5-z1-22-2z3+z4+z5-W8-

<= 240+ ((4-2z1-22-23+z4+z5-

<= 377+ ((5-21-22+23-2z4-25-

Q1 <= 359+ ((6-21-22+2z3-z4-z5-

Ql<= 276+ ((6-21-22+23-2z24-25-

<= 240+ ((5-2z1-2z2+2z3-2z4-2z5-

<= 377+ ((4-21-22+23-24+25-

<= 336+ ((4-21-22+2z3-24+25-



Ql>= 377-((5-21+22-23-24-z5-W19)*M); Q1 <= 377+ ((5-z1+z2-23-z4-2z5-
W1l9)*M) ;

Q1l>= 368-((6-21+22-23-24-z5-W20-W21)*M); Ql<= 368+ ((6-z1+z2-23-2z4-2z5-
W20-W21) *M) ;

Ql>= 284-((5-21+2z22-23-24-2z5-W22)*M); Ql <= 284+ ((5-z1+z2-23-z24-2z5-
W22) *M) ;

! Q2 - Valid inequalities:;

Q2>= 218-((6-21-22-23-24-2z5-W1)*M); Q2 <= 218+ ((6-21-22-23-24-2z5-W1)*M);
Q2>= 355-((6-21-22-23-24-25-W2)*M); Q2 <= 355+ ((6-z1-22-23-24-25-W2)*M) ;
Q2>= 278-((5-21-22-23-24+2z5-W3)*M); Q2 <= 278+ ((5-21-22-23-24+2z5-W3) *M) ;
Q2>=  415-((5-21-22-23-24+2z5-W4)*M); Q2 <= 415+ ((5-21-22-23-24+2z5-W4) *M) ;
Q2>= 323-((5-21-22-2z3+24-2z5-W5)*M); Q2 <= 323+ ((5-21-22-23+24-2z5-W5) *M) ;
Q2>= 460-((5-21-22-23+24-25-W6) *M); Q2 <= 460+ ((5-21-22-23+24-25-Wo6) *M) ;
02>= 383-((4-21-22-2z3+24+2z5-W7)*M); Q2 <= 383+ ((4-21-22-23+24+25-W7)*M);

Q2>=  476-((5-21-22-23+24+z5-W8-W9) *M); Q2<= 476 +((5-21-22-z3+z4+z5-W8-
W9) *M) ;

Q2>= 476-((4-21-22-23+24+2z5-W10) *M); Q2<= 476+ ((4-21-22-23+z4+2z5-
W10) *M) ;

Q2>= 458-((5-21-2z22+23-24-z5-W1l)*M); Q2 <= 458+ ((5-z1-z2+z3-2z4-2z5-
W1ll) *M) ;

Q2>=  476-((6-21-22423-24-25-W12-W13)*M); Q2 <= 476+ ((6-z1-z2+z23-z4-25-
W12-W13) *M) ;

Q2>=  476-((6-21-22423-24-25-W14-W15) *M); Q2<= 476+ ((6-21-22+23-2z4-25-
W14-W15) *M) ;

Q2>= 476-((5-21-22+23-24-z5-W16)*M); Q2 <= 476+ ((5-z1-z2+z23-2z4-2z5-
Wle) *M) ;

Q2>= 476-((4-21-22+23-24+2z5-W17)*M); Q2 <= 476+ ((4-2z1-22+23-2z4+2z5-
W17)*M) ;

Q2>= 476-((4-21-22+23-24+2z5-W18)*M); Q2 <= 476+ ((4-2z1-22+23-2z4+2z5-
W18) *M) ;

Q02>= 0-((5-21+422-23-24-25-W19)*M); Q2 <= 0+ ((5-21+22-23-24-25-W19) *M) ;

Q2>= 0-((6-21+22-23-24-2z5-W20-W21)*M); Q2<= 0+ ((6-21+22-23-24-25-W20-
W21) *M) ;

Q02>= 0-((5-21+422-23-24-25-W22)*M); Q2 <= O0+((5-21+22-23-24-25-W22) *M) ;
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! Q3 - Valid inequalities:;

Q3>= 240-((6-21-22-23-24-2z5-W1)*M); Q3 <= 240+ ((6-21-22-23-24-2z5-W1)*M) ;
Q3>= 240-((6-21-22-23-24-25-W2)*M); Q3 <= 240+ ((6-21-22-23-24-25-W2) *M) ;
Q3>= 240-((5-21-22-23-24+2z5-W3)*M); Q3 <= 240+ ((5-21-22-23-24+2z5-W3) *M) ;
Q3>= 240-((5-21-22-23-24+2z5-W4)*M); Q3 <= 240+ ((5-21-22-23-2z4+2z5-W4) *M) ;
Q3>=  240-((5-2z1-22-2z3+24-2z5-W5)*M); Q3 <= 240+ ((5-2z1-22-2z3+2z4-z5-W5)*M) ;
Q03>=  240-((5-2z1-22-2z3+24-2z5-W6)*M); Q3 <= 240+ ((5-2z1-22-2z3+2z4-z5-W6) *M) ;
Q3>= 240-((4-21-22-23+24+2z5-W7)*M); Q3 <= 240+((4-21-22-23+24+2z5-W7)*M) ;

Q3>=  240-((5-21-22-23+24+2z5-W8-W9) *M); Q3<= 240 +((5-21-22-2z3+z4+z5-W8-
W9) *M) ;

Q3>= 284-((4-21-22-23+24+2z5-W10) *M); Q3<= 284+ ((4-z1-22-23+z4+z5-
W10) *M) ;

Q3>= 0-((5-21-22+23-24-2z5-W1l)*M); Q3 <= O0+((5-2z1-22+23-24-2z5-W1l)*M);

Q3>= 0-((6-21-22+23-24-2z5-W12-W13)*M); Q3 <= O0+((6-2z1-2z2+23-24-z5-W12-
W13) *M) ;

Q3>= 0-((6-21-22+23-24-2z5-W14-W15)*M); Q3<= 0+ ((6-21-22+23-24-2z5-W14-
W15) *M) ;

Q03>= 0-((5-21-22+23-24-2z5-W16)*M); Q3 <= O0+((5-21-22+23-24-2z5-W1l6) *M);
Q3>= 0-((4-21-22+23-24+2z5-W17)*M); Q3 <= 0+((4-2z1-22+23-24+2z5-W17)*M) ;
Q03>= 0-((4-21-22+23-24+2z5-W18)*M); Q3 <= O0+((4-21-22+23-24+2z5-W18) *M) ;

Q3>= 384-((5-z1+22-23-24-z5-W19)*M); Q3 <= 384+ ((5-z1+22-23-z4-2z5-
W19) *M) ;

Q3>= 384-((6-21+22-23-24-z5-W20-W21)*M); Q3<= 384+ ((6-z1+z2-23-2z4-25-
W20-W21) *M) ;

Q3>= 384-((5-21+2z22-23-24-z5-W22)*M); Q3 <= 384+ ((5-z1+z2-23-z4-2z5-
W22) *M) ;

! Q4 - Valid inequalities:;

Q4>= 105-((6-z1-22-23-24-2z5-W1)*M); Q4 <= 105+ ((6-z1-22-23-24-25-W1)*M) ;
Q4>= 105-((6-21-22-23-24-25-W2)*M); Q4 <= 105+ ((6-21-22-23-24-25-W2) *M) ;
Q4>= 105-((5-21-22-23-244+2z5-W3)*M); Q4 <= 105+ ((5-21-22-23-24+2z5-W3) *M) ;
Q4>= 105-((5-21-22-23-2z4+2z5-W4)*M); Q4 <= 105+((5-21-22-23-2z4+2z5-W4) *M) ;

Q4>= 0-((5-21-22-23+24-2z5-W5)*M); Q4 <= 0+ ((5-21-22-23+z24-2z5-W5) *M) ;
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Q4>= 0-((5-21-22-234+24-z5-W6)*M); Q4 <= 04+ ((5-21-22-23+24-25-W6) *M) ;
Q4>= 0-((4-21-22-23+24+2z5-W7)*M); Q4 <= 0+ ((4-21-22-23+24+25-W7) *M) ;

Q4>= 0-((5-21-22-23+24+2z5-W8-W9) *M); Q4<= 0 +((5-21-22-23+24+2z5-W8-
W9) *M) ;

Q4>= 0-((4-21-22-23+24+2z5-W10)*M); Q4<= 0+ ((4-21-22-23+z24+2z5-W10)*M) ;

Q4>= 105-((5-21-2z2+23-24-z5-W1l)*M); Q4 <= 105+ ((5-2z1-z2+z3-2z4-2z5-
W1ll) *M) ;

Q4>= 105-((6-2z1-22423-24-2z5-W12-W13)*M); Q4 <= 105+ ((6-z1l-z2+z3-z4-z5-
W12-W13) *M) ;

Q4>= 188-((6-21-22+23-24-z5-W14-W15)*M); Q4<= 188+ ((6-z1-z2+z23-2z4-25-
W14-W15) *M) ;

Q4>= 188-((5-z1-2z22+23-24-z5-W1l6)*M); Q4 <= 188+ ((5-z1-z2+z3-z4-2z5-
W1l6) *M) ;

Q4>= 147-((4-21-22+23-24+2z5-W17)*M); Q4 <= 147+ ((4-2z1-2z22+z23-2z4+2z5-
W17)*M) ;

Q4>= 188-((4-21-22+23-24+2z5-W18)*M); Q4 <= 188+ ((4-z1-z2+z3-z4+z5-
W18) *M) ;

Q4>= 179-((5-21+22-23-24-z5-W19)*M); Q4 <= 179+ ((5-z1+2z2-23-2z4-z5-
W19) *M) ;

Q4>= 188-((6-2z1+22-23-24-z5-W20-W21)*M),; Q4<= 188+ ((6-z1+z2-23-2z4-2z5-
W20-W21) *M) ;

Q4>= 188-((5-2z1+2z22-23-24-z5-W22)*M); Q4 <= 188+ ((5-z1+z2-z23-z4-2z5-
W22) *M) ;

! Q95 - Valid inequalities:;

Q5>= 60-((6-21-22-23-24-25-W1)*M); Q5 <= 60+ ((6-21-22-23-24-25-W1) *M) ;
Q5>= 60-((6-21-22-23-24-25-W2)*M); Q5 <= 60+ ((6-21-22-23-24-25-W2) *M) ;
05>= 0-((5-21-22-23-24+2z5-W3)*M); Q5 <= 0+ ((5-21-22-23-24+2z5-W3) *M) ;
05>= 0-((5-21-22-23-24+2z5-W4)*M); Q5 <= 0+ ((5-21-22-23-z4+z5-W4) *M) ;
05>= 60-((5-21-22-23+24-2z5-W5) *M); Q5 <= 60+ ((5-21-22-23+24-2z5-W5) *M) ;
05>= 60-((5-21-22-23+24-25-W6) *M); Q5 <= 60+ ((5-21-22-23+24-25-W6) *M) ;
Q5>= 0-((4-21-22-23+24+2z5-W7)*M); Q5 <= 0+ ((4-21-22-23+24+25-W7) *M) ;

Q5>= 0-((5-21-22-23+24+2z5-W8-W9) *M); Q5<= 0 +((5-2z1-22-23+z24+z5-W8—
W9) *M) ;

05>= 0-((4-21-22-23+24+2z5-W10)*M); Q5<= 0+ ((4-21-22-23+z24+2z5-W10)*M) ;
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Q5>=

60-((5-21-22423-24-2z5-W11l)*M); Q5

<= 60+ ((5-2z1-22+23-24-2z5-W11l) *M) ;

05>= 60-((6-21-22+23-24-25-W12-W13)*M); Q5 <= 60+ ((6-21-22+23-24-2z5-W12-
W13) *M) ;

05>= 60-((6-21-22+23-24-25-W14-W15)*M); Q5<= 060+ ((6-21-22+23-24-25-W14-
W15) *M) ;

Q05>=  96-((5-21-22+23-24-2z5-W16)*M); Q5 <= 96+ ((5-21-22+23-24-2z5-W16) *M) ;
05>= 0-((4-21-22+23-24+2z5-W17)*M); Q5 <= O0+((4-21-22+23-24+2z5-W17)*M);
Q5>= 0-((4-21-22+23-24+2z5-W18)*M); Q5 <= O0+((4-2z1-22+23-24+2z5-W18) *M) ;
05>=  60-((5-214+22-23-24-2z5-W19)*M); Q5 <= 060+ ((5-214+22-23-24-2z5-W19) *M) ;
05>= 60-((6-214+22-23-24-25-W20-W21)*M); Q5<= 060+ ((6-21+22-23-24-25-W20-
W21) *M) ;

Q5>=  144-((5-21422-23-24-25-W22)*M); Q5 <= 144+ ((5-2z1+22-23-24-25-

W22) *M) ;

M = 1000000;

Kot emilvovtag 1o Aapfdvovpe To 0ToTEAEGUATOL

Local optimal solution found.
Objective value:
Objective bound:
Infeasibilities:
Extended solver steps:
Total solver iterations:

Model Class:

Total variables: 36
Nonlinear variables: 2
Integer variables: 35
Total constraints: 257
Nonlinear constraints: 1
Total nonzeros: 1655
Nonlinear nonzeros: 2
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1988.000
1988.000
0.000000
8
1123
MINLP

Variable Value

Fl 1988.000

z1 1.000000

01 240.0000

Q2 476.0000

Q3 284.0000

Q4 0.000000

Q5 0.000000

72 1.000000

zZ3 1.000000

zZ4 0.000000



z5 0.000000

Wl 0.000000
Pl 58.00000
W2 1.000000
W3 0.000000
w4 1.000000
W5 0.000000
W6 1.000000
W7 0.000000
w8 1.000000
W9 0.000000
W10 1.000000
W1l 0.000000
W12 1.000000
W13 1.000000
wWl4 0.000000
W15 1.000000
Wlé 1.000000
W17 1.000000
wWl8 0.000000
W19 1.000000
W20 0.000000
W21 1.000000
W22 0.000000
W23 0.000000
W24 1.000000
M 1000000.
Row Slack or Surplus
1 1988.000
2 0.000000
3 0.000000
4 332.0000
5 44.00000
6 0.000000
7 0.000000
8 137.0000
9 0.000000
10 100.0000
11 0.000000
12 0.000000
13 3.000000
14 0.9292929
15 3.000000
16 0.9292929
17 3.000000
18 0.9292929
19 1.666667
20 0.9387755
21 0.1428571
22 0.9787234
23 1.666667
24 0.9387755
25 0.5000000
26 0.8235294E-01
27 0.3636364
28 1.164557
29 0.5000000
30 0.8235294E-01
31 0.5000000
32 0.8235294E-01
33 0.3478261
34 0.1794872
35 1.081633
36 0.000000
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37 0.1290323
38 0.000000
39 0.000000
40 8.000000
41 92.00000
42 3001234.
43 2998766.
44 2001508.
45 1998492.
46 2001234.
47 1998766.
48 1001508.
49 998492.0
50 2001234.
51 1998766.
52 1001508.
53 998492.0
54 1001234.
55 998766.0
56 999716.0
57 1000284.
58 0.000000
59 0.000000
60 4001234.
61 3998766.
62 2999116.
63 3000884.
64 3999780.
65 4000220.
66 2996708.
67 3003292.
68 1999349.
69 2000651.
70 2999300.
71 3000700.
72 2999349.
73 3000651.
74 3999044.
75 4000956.
76 3999716.
77 4000284.
78 2999863.
79 3000137.
80 2000000.
81 2000000.
82 1999863.
83 2000137.
84 1000000.
85 1000000.
86 1999863.
87 2000137.
88 1000000.
89 1000000.
90 999863.0
91 1000137.
92 999956.0
93 1000044.
94 0.000000
95 0.000000
96 3999863.
97 4000137.
98 2999881.
99 3000119.
100 3999964.
101 4000036.

42

Institutional Repository - Library & Information Centre - University of Thessaly
11/10/2023 21:00:15 EEST - 167.114.118.212



43

Institutional Repository - Library & Information Centre - University of Thessaly
11/10/2023 21:00:15 EEST - 167.114.118.212

102
103
104
105
106
107
108
109
110
111
112
113
114
115
116
117
118
119
120
121
122
123
124
125
126
127
128
129
130
131
132
133
134
135
136
137
138
139
140
141
142
143
144
145
146
147
148
149
150
151
152
153
154
155
156
157
158
159
160
161
162
163
164
165
166

3000000.
3000000.
1999863.
2000137.
2999904.
3000096.
2999863.
3000137.
3999872.
4000128.
3999956.
4000044.
3000258.
2999742.
2000121.
1999879.
2000198.
1999802.
1000061.
999939.0
2000153.
1999847.
1000016.
999984.0
1000093.
999907.0
1000000.
1000000.
0.000000
0.000000
4000018.
3999982.
3000000.
3000000.
4000000.
4000000.
3000000.
3000000.
2000000.
2000000.
3000000.
3000000.
3000476.
2999524.
4000476.
3999524.
4000476.
3999524.
3000044.
2999956.
2000044.
1999956.
2000044.
1999956.
1000044.
999956.0
2000044.
1999956.
1000044.
999956.0
1000044.
999956.0
1000044.
999956.0
0.000000
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167
168
169
170
171
172
173
174
175
176
177
178
179
180
181
182
183
184
185
186
187
188
189
190
191
192
193
194
195
196
197
198
199
200
201
202
203
204
205
206
207
208
209
210
211
212
213
214
215
216
217
218
219
220
221
222
223
224
225
226
227
228
229
230
231

0.000000
4000284.
3999716.
3000284.
2999716.
4000284.
3999716.
3000284.
2999716.
2000284.
1999716.
3000284.
2999716.
2999900.
3000100.
3999900.
4000100.
3999900.
4000100.
2999895.
3000105.
1999895.
2000105.
1999895.
2000105.
999895.0
1000105.
2000000.
2000000.
1000000.
1000000.
1000000.
1000000.
1000000.
1000000.
0.000000
0.000000
3999895.
4000105.
2999895.
3000105.
3999812.
4000188.
2999812.
3000188.
1999853.
2000147.
2999812.
3000188.
2999821.
3000179.
3999812.
4000188.
3999812.
4000188.
2999940.
3000060.
1999940.
2000060.
2000000.
2000000.
1000000.
1000000.
1999940.
2000060.



232 999940.0
233 1000060.
234 1000000.
235 1000000.
236 1000000.
237 1000000.
238 0.000000
239 0.000000
240 3999940.
241 4000060.
242 2999940.
243 3000060.
244 3999940.
245 4000060.
246 2999904.
247 3000096.
248 2000000.
249 2000000.
250 3000000.
251 3000000.
252 2999940.
253 3000060.
254 3999940.
255 4000060.
256 3999856.
257 4000144.
258 0.000000

To amoteAécpota TOV TPOKHTTOVV Elvar:

Méyioto képdog otparnyikoy mapaywyod F=1988 ywo Tun mpooeopdc p1=58

TOGOTNTEC GUUUETOYNS TOV TAPUY®YDOV. (1,92, 93,94, g5)= (240,476,284,0,0).

Kot e

INo mv egaxpifoon mg opbdrTag ™ Aong emdvovpe 10 TPOPANHa tov AveEdptnTov

Awoyelplot] ZuoTNUOTOC LLE TIG TILES QVTEC.

MIN P1*Q1 + 52*Q2
15000*z23 + 27000*z4

!'SUBJECT TO:;

01+02+0Q03+0Q4+0Q5=1000;

Q1 >= 71*240; Q2 >=
!TECHNICAL MINIMUM;
Q1 <= Z1*377; Q2 <=
!TECHNICAL MAXIMUM;
Pl = 58;

@BIN(z1); Q@BIN(Z2);

’

+ 57*Q3 + 65*Q4 + 72*Q5 + 13000*Z1 + 10000*z2 +
+ 24000*25;

! DEMAND;

Z22*144; Q3 >= 7Z3*240; Q4 >= 7z4*105; Q5 >= Z5*60;

Z2*476; Q3 <= 7Z3*384; Q4 <= 7z4*188; Q5 <= Z5*144;

@BIN(Z3); @BIN(zZ4); @BIN(Z5);

Amd v enthvon Tov TpofAnpotog Aappdvoope ta akdiovba amoteAéopaTo:

Global optimal solution found.

Objective value: 92860.00
Objective bound: 92860.00
Infeasibilities: 0.000000
Extended solver steps: 0
Total solver iterations: 12
Elapsed runtime seconds: 0.06
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Model Class:
Total variables:
Nonlinear variables:

Integer variables:

Total constraints:

Nonlinear constraints:

Total nonzeros:
Nonlinear nonzeros:

Institutional Repository - Library & Information Centre - University of Thessaly

11/10/2023 21:00:15 EEST - 167.114.118.212

Variable
Pl
Q1
Q2
Q3
Q4
Q5
z1
7.2
zZ3
z4
zZ5

Row

W Joy Ul WwWN

el e
WN O W

46

MILP
Value
58.00000
240.0000
476.0000
284.0000
0.000000
0.000000
1.000000
1.000000
1.000000
0.000000
0.000000

Slack or Surplus
92860.00
0.000000
0.000000
332.0000
44.00000
0.000000
0.000000
137.0000
0.000000
100.0000
0.000000
0.000000
0.000000

Variable

Fl

z1

Q1

Q2

Q3

Q4

Q5

72

Z3

z4

Z5

Wl

Pl

w2

W3

Reduced Cost

0.
0.
-5.
0.
8.

000000
000000
000000
000000
000000

15.00000
13240.00
10000.00
15000.00
27000.00
24000.00

Dual Price

-1.

000000

-57.00000

-1.
0.

0
0
0
0
0
0
0
0
-2

000000
000000
000000
000000
000000
000000
000000
000000
000000
000000

40.0000

Value

1988.000

1.

000000

240.0000
476.0000
284.0000

0.

0.
1.
1.
0.
0.
0.

000000
000000
000000
000000
000000
000000
000000

58.00000

1.
0.

000000
000000



BA\émovpe mwg o1 TocdTNTEG TOV TPOKVTTTOVV Eivan (q1,q2, 3,94, qs)= (240,476,284,0,0) ko
T0 g\dy1oTo KOOTOG Yot Tov AAY 92860. BAEmovTog mmg To AmOTEAEGLATO TTOV TPOEKVY AV
oo Tov aAyoplBpo Oyl LOVo ival ePIKTAE Kot Yo To dVO emineda aAld odnyolv kot ota idio

aroteléopata emPefaidvovioc mwg eivor oAkn PEATIOTN Avom Yia To aképoio dEminedo

TPOPAN QL.
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Kegpdaiaro 5 ovoyn Aurhopatikig Epyaciog

Y& auTV TV SIMAOUATIKN epyacio peAeThONKE o, GAAT TPOGEYYIOT EMIAVGONG EVOG UEIKTOD
aKEPOOL OLEMIMEdOV TPOPANUATOG UE TNV EPAPUOYT] TOV GLVOVOCUOD EVOC EVPETIKOD
aAyoplBpov 6to TPOPANUO. TOV KATM EMMESOV Yo TNV E€VPECT TOV PBEATIOTOV TIUDV TNG
OVTIKEYLEVIKNG OLVAPTNONG ToL ave emmédov. To mpoPAnuata oavtd Ppickovtor oe

avTiotoryio e TNV TN oG LeTafANTAG amd@aong Yo SEGOUEVEG TIEG TOV VTOAOITWV.

31N GULVEYEWD TO, OMOTEAEGLOTO VIOKEVTIOL GE GUYKPLON UETOED TOVG Y10 VO, EVIOTIOTEL TO
OAKA PéATioTo TOL TMpoPAnuatog. H odykpion avth mapovotdlel SueKoAid ®G TTPOg TO
uéyebog Tov TPOPANUOTOC Kol M ¥pNoN €VOC omAoD gvpeTikoy aAdyopibuov Bo mapovoiale
vrepPolikég  vmoAoyloTikég omoutnosw. [ va  Eemepootel 10 WPOPANUO  ovTO
xpMolponotovvIat o1 katdAinAeg valid inequalities ywo évav cutting-plane adyopiBpo mov pe
TNV ¥PNOoN TOV KATAAANA®V EVELVOV SLOSIKOV HETOPANT®V 00NYEl o€ alOmGoTa Kot Ypiyopa

OTOTELEGLLATOL.

Yy katevboven peAloviikng épevvog Ba umopovoe vo agloloyndel 1 yprion Tov akyopibpov
oe évo ypovikd opilovia moAlwv meptodwv. EmmAéov, Bo umopodoav vo mpoctebovv
eMNPOCHETOL TEPLOPIOLOL 0TO TPOPANLA, OTWS TEPIPAAALOVTIKA KPLTNPLO, TPOTIUNON XPNONG

OVOVEDCIL®V TNYAOV EVEPYELNG KOl PUGIKOD aepiov EVavTl KaOoNG TETpELAiov Aryvitn.
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