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Abstract

We present a variant for the generalized continuous multiple-choice knapsack problem[1],
which additionally has the well-known generalized lower bound constraints. The presented
problem is characterized by some variables which only belong to the simple upper bound
constraints and the others which are partitioned into both thé continuous multiple-choice
constraints and the generalized lower bound constraints. By exploiting some extended
structural properties, an efficient algorithm of order O(n’logn) is developed, where # is
the total number of variables. A numerical example is presented.
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