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e TE &R B 4#7: Thinkingin R

o —/AN N5 Excel
— Office Bl 142/, VBA;
— ¥4, FSO;
— A2 %31, Shell;
— %% E#4E, ODBC;
- A&t HE, R
— SAP, ABAP#9, . .
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* Rserve
— http://www.rforge.net/Rserve/
— TCP/IP Ik %%
* rJava
— http://www.rforge.net/rJava/
— @ 1L INI &9 7 XANEE K IL BB
* JRI
— B A7 &R A rdJavady T3 B




Rservet) &% it &

. 3 Server

— T &I FE KA tgRserve 0.6-0

— 3T VA B 451% FAinstall.packages("Rserve")
c EZF 3%

— T #&REngine.jarf=RserveEngine.jar

— &EJAVAF F A\ Jart.
o JmEK,

— library(Rserve)

— Rserve()
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« 3 rJava
— RATE A IRIEL A ErJava T
— install.packages("rdava")
o FAAEKjarel
— T #ZJRIEngine.jar. REngine.jarf=JRl.jar
—F
c HERRLE
— EPATHY %5 JR.jarfer.dlFT £ 44 &
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K JF 5245 ( Rserve )

import org.rosuda.REngine.REEP;

import org.rosuda.BFEngine. REXPMismatchExXception:
import org.rosuda.REngine.REngineException:
import org.rozsuda.REngine.Rserve.RConnection;
import org.rosuda.BFEngine.Rserve.BRzerveException:

public class rtestd |

public static void main(3tring([] argzs) throws BREEXPMNismatchE

Ny Into-generated method stub
EConnection ¢ = new BEConnectioni(l:;

EEXP x = c.eval ("E.wversion.string™) ;

Svstem. out.println(x.as3tring() ) ;

FEXP =z = c.eval("librarvy(survival) ™) :

REEZF v = c.eval("lengthilevels (strata(Si)1™);

avstem. out.printlniy.as3tring () ) ;



M =4 (JRI)

import org.rosuda.JRI.EFEengine;

import org.rosuda.JRI.EBEXP;

import org.rosuda.JRI.RList;

import org.rosuda.JRI.EVector:

import org.rosuda.JRI.EMainloopCallbhacks:

-
=]
=)

public class rtest |
public =static void mwain(3tring[] args) |
Fengine re=new ERengine(args, false, new TextConsole()
oystem. ocut.println("REengine created, waiting for E™):

try |
REZFP =x:
re.eval("data(iris) ", false) ;
SJyvstem. ocut.printlni(x=re.ewval ("irizs"™) ) ;
A generic wectors are BEVector to accomodate hame
FEVector v = x.asVector(]:
if [(v.getNames() '=null)] |
Svstem. olt.println(Thas names:"™):;
for (Enumeration e = w.getlames() .elements()

Svstem. cut.printlnie.nextElement (] ) ;
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— Lingo/Lindo
— CPLEX
— Matlab



A2 15 5 AMPL

« AMPL
— A Mathematical Programming Language
— feB ik R EHAG IR G F 0 AR
— N REBZEFL, BHATdHlloglihLdy
* llog CPLEX
— llog#F AMPLEZEAEE 2 VA R ILOG CPLEX#EAT T 454
— AMPLZ iZ 88 = d llog4E 37 44 Solveri#t 47 K g
. —AIF

AMPL Uersion 20821838 <(x86_win32>
ampl: model lp.mod;
ampl: solve;

CPLER 7.1.8:

CPLEX 7.1.8: optimal solution; objective 196280
8 simplex iterations (4 in phase 1>

ampl:




GLPK

 GNU Linear Programming Kit

— GNU#—AR B, A FZALR] 9 A 64 R AR

- A HGMPLiZZ, RAMPL&—AT %
« RGLPK

— FIC% 5 49— /-API

— 15 AR ¥ ¢9Package &

— A GLPK#)Solverig At o

— install.packages("glpk")



FAGMPLAEAR R ##

o FAAEA S AF modFe k4 X AF.dat

— lpx_read_model(modelfile, datafile, outputfile)
o XPARA K AF

— lpx_simplex(lp)

» lp <- 1lpx _read model ("D:/Projects/2009-10-12 Optimization/RE Data/GLPE/transport.mod™)
Feading model section from D:/Projects/Z009-10-1Z Optimization/RE Data/GLPE/transport.mod. ..
Feading data section from D:/Projects/Z009-10-1Z Optimization/E Data/GLPE/transport.mod. ..
62 line= were read

Generating cost...

Generating supply...

Generating demand. ..

Model has been successfully generated

> lpH =zimplex|lp)

o: ohjwval = 0.000000000e+000 infeas = 1.000000000e4000 (0)
q: objwval = 1.561500000e+002 infeas = 0.000000000e4+000 (0)
* q: objwval = 1.561500000e+002 infeas = 0.000000000e4+000 (0)
* N objwval = 1.536750000e+002 infeas = 0.000000000e4+000 (0)
COPTIMAL 3OLUTION FOUND
[1] ZOo

> |
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print [("USING LPI™)

canneries <- ci("Ieattle™, "Zan-Diego'™)
capacity <- c (350, a00)

markets «<- c("Newv-Tork™, "Chicago™, "Topeka'™)
demand <- c(3z5, 300, 275)

distance <- ci(2.5, 2.5, 1.7, 1.8, 1.5, 1.4)
dim(distance) <- ciz, 3]

freight <- =20

lpi <- lpx _create_proh()
lpx_set _prob name (lpi, "cannsry LPIT)
lpx_set _obh]j name (lpi, "Total Cost™)
lpx_set _ohj dir(lpi, LPX MIN)

for (i in l:numcanheries) |
#zupply constraints
cannerysupplyrow = nuamcols + [(1-1) *namoarkets
for (] in l:nwmnarkets)
ia[cannervsupplyrow+3] <-— [(i+1):
Ja[canneryvsupplyrow+j] <-— [(i-1)+numcanheries *(j-1)1+1;
[annherysupplyrow+]] <-— 1:
i
#demand constraints
warketdemandrow = numcols+hnumcahhneries * hummmarkets
for (] in l:nwmnarkets)
colnam <— [(i-1) *nummarkets+]
ia[marketdemandrow + colnum] <- humcanheries+J+1:
Ja[marketdemandrow + colnum] <- colnoaw:
[marketdemandrow + colnum] <-— 1:

B
lpx load matrix(lpi, lengthiia), is, Ja, 1z
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