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this book constitutes the refereed proceedings of the second international conference on
combinatorial optimization and applications cocoa 2008 held in st john s canada in august
2008 the 44 revised full papers were carefully reviewed and selected from 84 submissions the
papers feature original research in the areas of combinatorial optimization both theoretical
issues and and applications motivated by real world problems thus showing convincingly the
usefulness and efficiency of the algorithms discussed in a practical setting

a comprehensive guide to simulation optimization and machine learning for finance covering
theoretical foundations practical applications and data driven decision making simulation
optimization and machine learning for finance offers a comprehensive introduction to the
quantitative tools essential for asset management and corporate finance this extensively
revised and expanded edition builds upon the foundation of the textbook simulation and
optimization in finance integrating the latest advancements in quantitative tools designed for
undergraduates graduate students and professionals seeking to enhance their analytical
expertise in finance the book bridges theory with practical application making complex
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financial concepts more accessible beginning with a review of foundational finance principles
the text progresses to advanced topics in simulation optimization and machine learning
demonstrating their relevance in financial decision making readers gain hands on experience
developing financial risk models using these techniques fostering conceptual understanding
and practical implementation provides a structured introduction to probability inferential
statistics and data science explores cutting edge techniques in simulation modeling
optimization and machine learning demonstrates real world asset allocation strategies
advanced portfolio risk measures and fixed income portfolio management using quantitative
tools covers factor models and stochastic processes in asset pricing integrates capital
budgeting and real options analysis emphasizing the role of uncertainty and quantitative
modeling in long term financial decision making is suitable for practitioners students and self
learners

this book contains eleven chapters describing some of the most recent methodological
operations research developments in transportation it is structured around the main
transportation modes and each chapter is written by a group of well recognized researchers
because of the major impact of operations research methods in the field of air transportation
over the past forty years it is befitting to open the book with a chapter on airline operations
management this book will prove useful to researchers students and practitioners in
transportation and will stimulate further research in this rich and fascinating area volume 14
examines transport and its relationship with operations and management science 11 chapters
cover the most recent research developments in transportation focuses on main
transportation modes air travel automobile public transit maritime transport and more

the growing mobility needs of travellers have led to the development of increasingly complex
and integrated multi modal transit networks hence transport agencies and transit operators
are now more urgently required to assist in the challenging task of effectively and efficiently
planning managing and governing transit networks a pre condition for the development of an
effective intelligent multi modal transit system is the integration of information and
communication technology ict tools that will support the needs of transit operators and
travellers to achieve this reliable real time simulation and short term forecasting of passenger
demand and service network conditions are required to provide both real time traveller
information and successfully synchronise transit service planning and operations control
modelling intelligent multi modal transit systems introduces the current trends in this newly
emerging area recent developments in information technology and telematics have enabled a
large amount of data to become available thus further attracting transport researchers to set
up new models outside the context of the traditional data driven approach the alternative
demand supply interaction or network assignment modelling approach has improved greatly
in recent years and has a crucial role to play in this new context

modern engineering processes and tasks are highly complex multi and interdisciplinary
requiring the cooperative effort of different specialists from engineering mathematics
computer science and even social sciences optimization methodologies are fundamental
instruments to tackle this complexity giving the possibility to unite synergistically team
members inputs and thus decisively contribute to solving new engineering technological
challenges with this context in mind the main goal of engineering optimization 2014 is to unite
engineers applied mathematicians computer and other applied scientists working on research
development and practical application of optimization methods applied to all engineering
disciplines in a common scientific forum to present analyze and discuss the latest
developments in this area engineering optimization 2014 contains the edited papers presented
at the 4th international conference on engineering optimization engopt2014 lisbon portugal 8 11
september 2014 engopt2014 is the fourth edition of the biennial international conference on
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engineering optimization the first conference took place in 2008 in rio de janeiro the second in
lisbon in 2010 and the third in rio de janeiro in 2012 the contributing papers are organized
around the following major themes numerical optimization techniques design optimization and
inverse problems effi cient analysis and reanalysis techniques sensitivity analysis industrial
applications topology optimization for structural static and dynamic failures optimization in oil
and gas industries new advances in derivative free optimization methods for engineering
optimization optimization methods in biomechanics and biomedical engineering optimization
of laminated composite materials inverse problems in engineering engineering optimization
2014 will be of great interest to engineers and academics in engineering mathematics and
computer science

this broad ranging text reference presents a fascinating review of the state of the art of
modeling and simulation highlighting both the seminal work of preeminent authorities and
exciting developments from promising young researchers in the field celebrating the 50th
anniversary of the winter simulation conference wsc the premier international forum for
disseminating recent advances in the field of system simulation the book showcases the
historical importance of this influential conference while also looking forward to a bright future
for the simulation community topics and features examines the challenge of constructing valid
and efficient models emphasizing the benefits of the process of simulation modeling discusses
model calibration input model risk and approaches to validating emergent behaviors in large
scale complex systems with non linear interactions reviews the evolution of simulation
languages and the history of the time warp algorithm offers a focus on the design and
analysis of simulation experiments under various goals and describes how data can be farmed
to support decision making provides a comprehensive overview of bayesian belief models for
simulation based decision making and introduces a model for ranking and selection in cloud
computing highlights how input model uncertainty impacts simulation optimization and
proposes an approach to quantify and control the impact of input model risk surveys the
applications of simulation in semiconductor manufacturing in social and behavioral modeling
and in military planning and training presents data analysis on the publications from the winter
simulation conference offering a big data perspective on the significant impact of the
conference this informative and inspiring volume will appeal to all academics and
professionals interested in computational and mathematical modeling and simulation as well
as to graduate students on the path to form the next generation of wsc pioneers

supply chain management and corporate governance artificial intelligence game theory and
robust optimisation is the first innovative comprehensive analysis and analytical robust
optimisation modelling of the relationships between corporate governance principles and
supply chain management for risk management and decision making under uncertainty in
supply chain operations to avoid corporate failures and crises caused by agency problems
and other external factors effective corporate governance mechanisms are essential for
efficient supply chain management this book develops a new collaborative robust supply
chain management and corporate governance rscmcg model and framework that combines
good corporate governance practices for risk management strategies and decision making
under uncertainty this model is developed as a principal agent game theory model and it is
digitalised and computed by excel algorithms and spreadsheets as an artificial intelligence
and machine learning algorithm the implementation of the rscmcg model provides optimal
supply chain solutions corporate governance principles and risk management strategies for
supporting the company to achieve long term benefits in firm value and maximising
shareholders interests and corporate performance while maintaining robustness in an
uncertain environment this book shows the latest state of knowledge on the topic and will be
of interest to researchers academics practitioners policymakers and advanced students in the
areas of corporate governance supply chain management finance strategy and risk
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management

selected peer reviewed papers from the 2014 5th international conference on mechanical and
aerospace engineering icmae 2014 july 18 19 2014 madrid spain

combinatorial optimization is a topic in discrete mathematics and theoretical computer science
this book covers the theory algorithms and applications in a manner which should be
accessible to researchers and post graduate students in mathematics and computer science

publishes original contributions and surveys associated with all modes of transportation
including planning design economic operational and social

this collection offers tools designs and outcomes of the utilization of data mining and
warehousing technologies such as algorithms concept lattices multidimensional data and
online analytical processing with more than 300 chapters contributed by over 575 experts from
around the globe this authoritative collection will provide libraries with the essential reference
on data mining and warehousing provided by publisher

the papers in this volume consider a general area of study known as network routing the
underlying problems are conceptually simple yet mathematically complex and challenging
how can we best route material or people from one place to another or how can we best
design a system for instance locate facilities to provide services and goods as efficiently and
equitably as possible the problems encountered in answering these questions often have an
underlying combinatorial structure for example either we dispatch a vehicle or we do not or we
use one particular route or another the problems also typically have an underlying network
structure a communication or transportation network in addition models for these problems
are often very large with hundreds or thousands of constraints and variables a companion
volume in the handbook series entitled network models treats basic network models such as
minimum cost flows matching and the travelling salesman problem as well as several complex
network topics not directly related to routing such as network design and network reliability
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