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Abstract

The multiple choice knapsack problem is modified. To solve this modified multiple choice knapsack
problem, Lagrangian relaxation is used,and to take advantage of the special structure of subproblems
obtained by decomposing this relaxed Lagrangian problem, a modified ranking algorithm is used

The K best rank order solutions obtained from each subproblem as a result of applying modified ran-
king algorithm are used to formulate restricted problems of the original problem.

The optimality for the original preblem of solutions obtained from the restricted problems is judged

from the upper bound and lower bounds calculated iteratively from the relaxed problem and restricted

problems, respectively.
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