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摘要 由于选址决策的长期性,相关参数会随着时间而变化,所以选址问题存在很多不确定因素。本文通过不同的情景来处理截流问题中

流量的不确定性,并结合随机优化和鲁棒优化,提出α-鲁棒随机截流选址模型。该模型规定了在各情景下的相对后悔值不超过α的条件

下,使截得的流量的期望值最大,该条件称为α-鲁棒约束。本文将该模型建立成为一个线性0-1整数规划,并给出了改进型贪婪算法和拉

格朗日启发式算法。最后,本文使用这两种算法对不同规模的截流选址问题进行了研究。
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Abstract： Since facility location decisions are frequently long-term ones in nature, there may be considerable 

uncertainty regarding the way in which relevant parameters in the location decision will change over time. The 
uncertainties of flows in flow interception are handled by a set of scenarios. Stochastic A-robust interception 
location model is proposed, with combination of stochastic optimization and robust optimization. This model has 
constraints with the relevant regret value smaller than Ain each scenario, which are called A-robust constraints, 
the objective is to maximize the expected interception flows.This paper formulates this model as a 0-1 linear 
integer programming, and proposes the improved greedy algorithm and Lagrangian heuristics.Finally, these 
heuristic algorithms are applied in different scales of computational examples. 
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