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(X*1,Xx*3) = (1/5, 4/5)
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Simple

Set I; Element i(set=I); //A
Set J; Element j(set=J); //B
Parameter v(index=(i,j)); //

Variable lambda, x(index=i);
f=lambda;

sum(V[i,j1*x[i],i) >= lambda;

sum(x[i],)==1; x[i] >=0;
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1 | 0.5801|0.9912 | 0.5295 | 0.6259

2 |0.8814 | 0.1679 | 0.5625 | 2.4993 "t
.

(#1, #2)= (0.461, 0.539) ==p
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(#1, #2, #3, #4)= (0, 0.039, 0.961, 0)
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i 1 2 3 4
0.4844 | 0.4823 | 0.4823 | 0.4823
0 0.072 | 0.389 | 0.539
I 01675
j 1 2 3 4
0.2222 | 0.1679 | 0.2031 | 0.2398
0 1 0 0
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