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Taking a set of “complicating” constraints of a general mixed integer program up into the objective function in a Lagrangean fashion (with fixed multipliers) yields a “Lagrangean relaxation” of the original program. This paper gives a systematic development of this simple bounding construct as a means of exploiting special problem structure. A general theory is developed and special emphasis is given to the application of Lagrangean relaxation in the context of LP-based branch-and-bound.
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