SU DUNG CONG CU SOLVER TRONG MS EXCEL DE GIAl
BAI TOAN TOI UU

Gia sir ta c6 ham muc tiéu va céc rang budc caa bai toan téi wu dugc thiét 1ap nhu
sau: (Vi du bai 2a trang 59 bai giing Quy hogch tuyén tinh)
f(X) = 4x1 + 5X2 - 2X3 — min
Xt+X2+x3<6 (1)
2X1+3x2-x3=1 (2)
X1+ 2%2-x3=0 (3)
Xj>0vé6ij=1,2,3

Buwéc 1:Ta té chire dir liéu trong Excel cho bai todn trén nhu sau:
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Chu y gia tri khdi tao cho cac bién x1, x2, x3 (ving chita phwong dn tim kiém
D4:F4) ban dau 14 0.
Nhdp cong thurc tai cac 6 :
G5=D5*$D$4+ES5*SES4+F5*$F$4
G7=D7*$D$4+E7*SES$4+F7*$F$4
G8=D8*$D$4+EB*SE$4+F8*$F$4
G9=D9*$D$4+EQ*SES4+FI*SF$4



Hozc c6 thé dung ham SUMPRODUCT dé thiét lap cong thuc:
G5=SUMPRODUCT(D5:F5;$D$4:$F$4)

G7=SUMPRODUCT(D7:F7;$D$4:$F$4)

G8=SUMPRODUCT(D8:F8;$D$4:$F$4)

G9=SUMPRODUCT(D9:F9;$D$4:$F$4)

Buwéc 2: Sau khi to chirc di# lidu nhu trén, ta sir dung Solver dé tim phwong én téi wu nhw
sau:

Trong Excel 2010 vao Data chon Solver (néu chuwa cé céng cu Solver thi vao File
—Option—Add-Ins— chon Solver add- in d¢ cai thém cdng cu solver). Hop thoai Solver

Parameters xuat hién, thiét Iap cac tham sé cho Solver nhu sau:
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Gidi thich cac tham s¢:

Set Objective: O chira gia tri ham muc tiéu (chon 6 G5)

To: Ham muc tiéu muén dat téi Max, Min hay Value of (bang mot gia tri mong mudn
nao do thi nhap gia tri vao.) Trong bai nay ta chon Min.

By changing variable Cells: Cac 6 chira phuong 4n t6i wu can tim (chon $D$4:$F$4)
Subject to the Constraints: Chira cac rang budc caa ham muc tiéu. Mudn thém céc rang

budc, ra chon Add — xuét hién hop thoai Add constraint.
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Nhan Add dé hoan tat mdi rang budc. Tuy nhién, muén hiéu chinh rang budc ta
chon rang bugc va chon Change, x0a rang budc ta chon rang budc tir danh sach Subject to
the Contraints va nhap Delete. Nhap nit OK sau khi khai b4o xong tat ca rang bugc, hop

thoai Solver Parameters nhu sau:
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Select a Solving Method: GRG Nonlinear |Z| Options

Solving Method

Select the GRG Monlinear engine for Solver Problems that are smooth nonlinear. Select the LP Simplex
engine for linear Solver Problems, and select the Evolutionary engine for Solver problems that are
non-smooth.
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Céch 1am cua Solver 1a thay doi gié tri cua céc bién tai By Changing variable

Cells cho dén luc gia tri cia ham muc tiéu tai Set Objective dat mot gié tri quy dinh tai
To va ddng thoi thoa man tap cac rang budc tai Subject to the Constraints.
Chon Solve dé tim PATU cho bai toan. Xuét hién hop thoai Solver Results:
Solver Results 5]

Solver found a solution. All Constraints and optimality

conditions are satisfied. Reports
.................................................... ﬁns"\ller
....... ep Solver Solution Sensitivity
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[] return to Solver Parameters Dialog [ cutline Reports
Ok Cancel Save Scenario..

Solver found a solution. All Constraints and optimality conditions are
satisfied.

When the GRG engine is used, Solver has found at least a local optimal
solution. When Simplex LP is used, this means Solver has found a global
optimal solution.




Budc 3:Chon kiéu béo céo:

Chon Keep Solver Solution dé luu két qua tim duoc trén bang tinh.

Chon Restore Original Values dé huy két qua Solver vira tim duoc va tra céc

bién vé tinh trang ban dau.

Chon Save Scenario... & luu két qua vira tim dugc thanh mot tinh huéng dé c6

xem lai sau ndy. Ngoai ra ban con c6 thé chon 3 loai bdo céo bo sung

la Answer, Sensitivity va Limits.

Két qua: Ta tim dugc PATU 1a: X=(0,1,2) véi gia tri ham muc tiéu f(x) =1
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Tuy nhién dé tién cho viéc phan tich két qua thi trong bang Solver Results ta chon

thém muc Answer Reports khi d6 bang két qua nhan dugc nhu sau:



L4 |Objective Cell (Min)

L5 Cell Mame Original Value Final Value

6 SG55 Giatri ham muc tidu == max 0 1

L7
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0 cell Name Original Value Final Value Integer

11 SD34 PA X1 ] 0 Contin

12 SESA PA X2 ] 1 Contin

13 SFS4 PA X3 ] 2 Contin

4
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26 |Constraints

7 Cell MName Cell value Formula Status  Slack
18 S%G3%7 RB1Trii 3 $G$7<=5H$7 Not Binding 3
19 %538 RB2 Trii 1 $G$8=5H38 Binding 0
0 SG39 RB3 Trii 0 $G$9=$H39 Binding 0
31| 5D54 PAx1 0 5D34==0 Binding 1]
32| SES4 PA X2 1 SESA==0 Mot Binding 1
33| 5F%4 PAx3 2 SFS4==0 Mot Binding 2
i4

M6t s thuat ngir sau:
Original Value: Gia tri ban dau.
Final Value: Gi4 tri cudi cung.
Formula: Céng thuc tinh. Status:
Trang thai. Binding: Rang budc chat.
Not Binding: Rang budc khéng chat (rang bugc long).
Ngoai ra, c6 thé tinh chinh cac théng sé cho qua trinh giai bai toan bang cach nhan
vao n(t Options trong hop thoai Solver Parameters. Hop thoai Options xuat hién va duoc
t6 chac thanh 3 ngan All Methods, GRG Nonlinear va Evolutionary twong tng Vi cac

phuong phap tim kiém 15i giai.



