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The solution that was reported in Table 4A with z* =7.7891 is suboptimal.  The 

optimal solution is; 

z* = 8.0641, 

y* = [1, 0,0,  0, 0, 1,0, 1, 0 , 0 , 0 , 0 ,  0, 0, 1,0, 1,0, 0, 1, 0, 0, 0, 0, 1], 

x* = [2.0, 7.7924, 6.0556, 3.5732, 4.0]. 

This solut ion was found by resolving Test Problem No. 4 on an IBM 3090/400 

with 5 FPS Array Processors at the Cornell Theory Center, Ithaca, NY. MPSX [1] 

was used for solving the M I L P  master problems,  and M I N O S  [2] for solving the 
NLP  subproblems.  With the 25 binary variables set to 1 as starting point, 6 iterations 

were required with a total CPU-t ime of  14.6 sec ( M I L P  master problems: 10.8 sec, 

N L P  subproblems:  3.8 sec). 
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