
Convex Relaxations for Mixed-Integer Nonlinear Programs // Kindle « PFGSVQZMV9

Convex Relaxations for Mixed-
Integer Nonlinear Programs

By Martin Ballerstein

Cuvillier Verlag Sep 2013, 2013. Taschenbuch. Book Condition:
Neu. 210x149x17 mm. Neuware - This thesis deals with new
techniques to construct a strong convex relaxation for a mixed-
integer nonlinear program (MINLP). While local optimization
software can quickly identify promising operating points of
MINLPs, the solution of the convex relaxation provides a global
bound on the optimal value of the MINLP that can be used to
evaluate the quality of the local solution. Certainly, the efficiency
of this evaluation is strongly dependent on the quality of the
convex relaxation. Convex relaxations of general MINLPs can be
constructed by replacing each nonlinear function occurring in
the model description by convex underestimating and concave
overestimating functions. In this setting, it is desired to use the
best possible convex underestimator and concave overestimator
of a given function over an underlying domain -- the so-called
convex and concave envelope, respectively. However, the
computation of these envelopes can be extremely difficult so
that analytical expressions for envelopes are only available for
some classes of well-structured functions. Another factor
influencing the strength of the estimators is the size of the
underlying domain: The smaller the domain, the better the
quality of the estimators. In many applications the...
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Very useful for all group of people. It is amongst the most incredible pdf i actually have read through. Its been written
in an extremely straightforward way and it is just right aEer i finished reading through this pdf by which basically
modified me, change the way i think.
-- Felicia  Nikola us   
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