GUROBI

OPTIMIZATION




2T Qx + ¢z + alpha












2T Qcx + ¢z < beta









alpha






x|resvar| = max {con, z[j| : j € vars}






x|resvar| = min {con, z[j] : j € vars}






x|resvar| = |z|argvar]|



x|resvar| = and{z[i] : i € vars}



x|resvar| = or{z[i] : i € vars}



z|binvar| = binval = > (z(j) - a(j)) sense rhs



x|binvar|



Y (x[vars(j)] - val(j)) sense rhs












xlyvar] = f(x[xvar])












z[yvar] = poz|[xvar]? + prz[xvar]®! + ... + pg_1z[xvar] + pg






d+1



xlyvar| = exp(z[xvar])



xlyvar] = a®bxvar]



a >0



x|yvar| = log(x[xvar])



xlyvar| = log(x[xvar]) \ log(a)



x|yvar| = x|xvar|?



x|yvar| = sin(x[xvar])



x|yvar| = cos(z[xvar])



x|yvar| = tan(z[xvar])



|Obj Bound — ObjVal|/|ObjV al|



ObjBound



ObjVal






