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Bounding and branching phases
Solve the continuous relaxation of the problem (bounding)

If it solution is fractional, branch to obtain two smaller
subproblems and which do not contain the fractional solution

explore implicitly all the subproblems and continue branching
if necessary

The subproblems could
» be infeasible

> have an optimal solution x* which is integer feasible (no

further branching). Upper bound is the best between x* and

the best integer feasible solution found so far xUB

» have an optimal solution x* which is fractional

> IfcTx* < chUB then branch

» Otherwise continue
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min —X1 — X2

2x1+x < 6
—x1 +x0 <
xi,xp > 0
X1, X2 integer
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=39 lx = -8

Branch on xi:
» Subproblem Pi: Pon{x | x3 < L%J =1}

> Subproblem Po: PoN{x | x3 > [3]+1=2}

O=7-81=24
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Branch and Bound: example

Explore P;: optimal solution (1,2) of value —3. No further
branching, upper bound xUB — (1,2).

Explore P,: optimal solution is (2,2) of value —4. No further
branching, upper bound xUB — (2,2).

No subproblems left to explore — optimal solution (2,2) of value
—4.

Py P>
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