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@ Hock and Schittkowski No.105

index

]
variable z;
parameter y;, ™ =6 arctan(\/iﬁ)
Expression a;, b;, ¢;
a; = ZLexp(—(y: — 3)°/(223))
bi := 22 exp(~(y: — z4)*/(223))
l—zo—z
o; 1= U222 exp(—(y; — 25)%/(223))
235
minimize — Z log((ai + b; + ¢;)/V27)
subject to 11— :1:1 —122>0

0.001 < z, < 0.499, j € {1,2}
100 < 23 < 180

130 < 24 < 210

170 < z5 < 240
5<z; <25 jec{67,8}
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index i, 7
parameter N,r;, 04, p
variable T;
' N N

minimize  risk =) Z 045 TiT;

i= 1]
subject to Z iy =p
’ v

Z Z; = 1

=1

;i >0, 1€ {1.N}
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Graph G=(N,A)
element 1€ N,e € A,
eout € out(G, 1), ein € in(G,1)
parameter a., S;
variable Te
minimize - cost = Z QeTe _
subject to - > :reout — > Tein = 8
eout ein
Te > 0
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