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estimation, 8, 9, 27, 322-324, 332
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optimal, 169
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Sample LP problems

Assignment problem, 158

Diet problem, 134

Product mix problem, 133

Transportation problem, 136, 144, 155, 156

Transshipment problem, 157
scheduling problem, 11, 27, 144, 155, 233, 258
sensitivity

analysis, 161, 163, 165, 166

Lagrange multiplier, 84, 85, 145
shooting method, 295
Simplex

method, 89, 123, 126, 128, 130-132, 152, 238

tableau, 124, 125, 129, 238-241, 243
state-space model, 316, 317, 319-322, 327, 328
steepest descent, 66, 68, 72, 77, 78, 324
stochastic model, 317, 319
stochastic optimization, 23, 28, 196, 209, 225
successive linear programming (SLP), 88
successive quadratic programming (SQP), 88
system identification, 312, 319, 321, 326, 331, 332

Taylor expansion, 323

Taylor series expansion, 63, 67, 70, 77, 230

travelling salesman problem, 12, 13
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two-point boundary value problem (TPBVP), 294,
295
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unimodal, 4

vehicle routing problem, 12, 13
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