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Linear Programming and Economic Analysis 2012-10-10 designed primarily for economists and those
interested in management economics who are not necessarily accomplished mathematicians this text offers a
clear concise exposition of the relationship of linear programming to standard economic analysis the research
and writing were supported by the rand corporation in the late 1950s linear programming has been one of the
most important postwar developments in economic theory but until publication of the present volume no text
offered a comprehensive treatment of the many facets of the relationship of linear programming to traditional
economic theory this book was the first to provide a wide ranging survey of such important aspects of the topic
as the interrelations between the celebrated von neumann theory of games and linear programming and the
relationship between game theory and the traditional economic theories of duopoly and bilateral monopoly
modern economists will especially appreciate the treatment of the connection between linear programming
and modern welfare economics and the insights that linear programming gives into the determinateness of
walrasian equilibrium the book also offers an excellent introduction to the important leontief theory of input
output as well as extensive treatment of the problems of dynamic linear programming successfully used for
three decades in graduate economics courses this book stresses practical problems and specifies important
concrete applications

Linear programming and economic analysis 1958 this text covers the basic theory and computation for
mathematical modeling in linear programming it provides a strong background on how to set up mathematical
proofs and high level computation methods and includes substantial background material and direction paris
presents an intuitive and novel discussion of what it means to solve a system of equations that is a crucial
stepping stone for solving any linear program the discussion of the simplex method for solving linear programs
gives an economic interpretation to every step of the simplex algorithm the text combines in a unique and
novel way the microeconomics of production with the structure of linear programming to give students and
scholars of economics a clear notion of what it means formulating a model of economic equilibrium and the
computation of opportunity cost in the presence of many outputs and inputs
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Linear Programming and Economic Analysis 1964 dynamic programming is the analysis of multistage decision
in the sequential mode it is now widely recognized as a tool of great versatility and power and is applied to an
increasing extent in all phases of economic analysis operations research technology and also in mathematical
theory itself in economics and operations research its impact may someday rival that of linear programming
the importance of this field is made apparent through a growing number of publications foremost among these
is the pioneering work of bellman it was he who originated the basic ideas formulated the principle of
optimality recognized its power coined the terminology and developed many of the present applications since
then mathe maticians statisticians operations researchers and economists have come in laying more rigorous
foundations karlin blackwell and developing in depth such application as to the control of stochastic processes
howard jewell the field of inventory control has almost split off as an independent branch of dynamic
programming on which a great deal of effort has been expended arrow karlin scarf widtin wagner dynamic
programming is also playing an in creasing role in modem mathematical control theory bellman adap tive
control processes 1961 some of the most exciting work is going on in adaptive programming which is closely
related to sequential statistical analysis particularly in its bayesian form in this monograph the reader is
introduced to the basic ideas of dynamic programming

An Economic Interpretation of Linear Programming 2016-04-29 the search for symmetry is part of the
fundamental scientific paradigm in mathematics and physics can this be valid also for economics this book
represents an attempt to explore this possibility the behavior of price taking producers monopolists
monopsonists sectoral market equilibria behavior under risk and uncertainty and two person zero and non
zero sum games are analyzed and discussed under the unifying structure called the linear complementarity
problem furthermore the equilibrium problem allows for the relaxation of often stated but unnecessary
assumptions this unifying approach offers the advantage of a better understanding of the structure of
economic models it also introduces the simplest and most elegant algorithm for solving a wide class of
problems
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Dynamic Programming of Economic Decisions 2013-11-11 textbook on dynamic programming as
methodology of operational research and decision making covers theoretical aspects mathematical and
research methodology etc bibliographys

Mathematical Programming and Economic Analysis of the Firm 1971 this volume originally published in
1964 is intended for students of macroeconomic theory and mathematical programming part 1 includes critical
discussion of debates from the 1950s and 60s in the related fields of income employment trade cycles and
general prices with an ultimate view to extending macroeconomic analysis and policy beyond the conventional
purview part 2 suggests various possible macro applications of mathematical programming techniques to
optimization problems with a secondary view to forwwarding the synthesis of aggregative economic theory and
multisectoral input output analysis

Economic Foundations of Symmetric Programming 2010-11-01 one of the fundamental economic
problems is one of making the best use of limited resources as a result mathematical optimisation methods
play a crucial role in economic theory covering the use of such methods in applied and policy contexts this
book deals not only with the main techniques linear programming nonlinear optimisation and dynamic
programming but also emphasizes the art of model building and discusses fields such as optimisation over time
Dynamic Programming of Economic Decisions 1968 dynamic programming in economics is an outgrowth
of a course intended for students in the first year phd program and for researchers in macroeconomics
dynamics it can be used by students and researchers in mathematics as well as in economics the purpose of
dynamic programming in economics is twofold a to provide a rigorous but not too complicated treatment of
optimal growth models in infinite discrete time horizon b to train the reader to the use of optimal growth
models and hence to help him to go further in his research we are convinced that there is a place for a book
which stays somewhere between the minimum tool kit and specialized monographs leading to the frontiers of
research on optimal growth

Mathematical Programming and Economic Analysis of the Firm 1971 this trilogy deals with an
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epistemology of economics arguing for a radical overturning of conventional analysis and providing an
alternative to political economy and social sciences based not on positivism but on a normative and
programming paradigm volume iii furthers and concludes work presented in volume i and volume ii and
introduces a concrete and practical example of how to build a planning accounting framework paf as
associated with frisch s plan frame explored in volume ii to demonstrate the extent to which decisions and
negotiations can be routed in the social sciences the paf is an instrument of the programming approach that
can be used to verify the compatibility of decisions and their effects the author builds on frisch s classical paf
to maximise the phenomenology of economic systems and assure a consistent and effective implementation of
decision making

Macroeconomics and Programming 2015-09-16 guides in the application of linear programming to firm
decision making with the goal of giving decision makers a better understanding of methods at their disposal
useful as a main resource or as a supplement in an economics or management science course this
comprehensive book addresses the deficiencies of other texts when it comes to covering linear programming
theory especially where data envelopment analysis dea is concerned and provides the foundation for the
development of dea linear programming and resource allocation modeling begins by introducing primal and
dual problems via an optimum product mix problem and reviews the rudiments of vector and matrix operations
it then goes on to cover the canonical and standard forms of a linear programming problem the computational
aspects of linear programming variations of the standard simplex theme duality theory single and multiple
process production functions sensitivity analysis of the optimal solution structural changes and parametric
programming the primal and dual problems are then reformulated and re examined in the context of
lagrangian saddle points and a host of duality and complementary slackness theorems are offered the book
also covers primal and dual quadratic programs the complementary pivot method primal and dual linear
fractional functional programs and matrix game theory solutions via linear programming and data
envelopment analysis dea this book appeals to those wishing to solve linear optimization problems in areas
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such as economics business administration and management agriculture and energy strategic planning public
decision making and health care fills the need for a linear programming applications component in a
management science or economics course provides a complete treatment of linear programming as applied to
activity selection and usage contains many detailed example problems as well as textual and graphical
explanations linear programming and resource allocation modeling is an excellent resource for professionals
looking to solve linear optimization problems and advanced undergraduate to beginning graduate level
management science or economics students

Mathematical Programming for Economic Analysis in Agriculture 1986 the developments within the
computationally and numerically oriented ar eas of operations research finance statistics and economics have
been sig nificant over the past few decades each area has been developing its own computer systems and
languages that suit its needs but there is relatively little cross fertilization among them yet this volume
contains a collection of papers that each highlights a particular system language model or paradigm from one
of the computational disciplines aimed at researchers and practitioners from the other fields the 15 papers
cover a number of relevant topics models and modelling in operations research and economics novel high level
and object oriented approaches to programming through advanced uses of maple and matlab and applications
and solution of differential equations in finance it is hoped that the material in this volume will whet the reader
s appetite for discovering and exploring new approaches to old problems and in the longer run facilitate cross
fertilization among the fields we would like to thank the contributing authors the reviewers the publisher and
last but not least jesper saxtorph anders nielsen and thomas stidsen for invaluable technical assistance
Optimisation in Economic Analysis 2014-04-04 stochastic economics stochastic processes control and
programming presents some aspects of economics from a stochastic or probabilistic point of view the
application of stochastic processes to the theory of economic development stochastic control theory and
various aspects of stochastic programming is discussed comprised of four chapters this book begins with a
short survey of the stochastic view in economics followed by a discussion on discrete and continuous
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stochastic models of economic development the next chapter focuses on methods of stochastic control and
their application to dynamic economic models with emphasis on those aspects connected especially with the
theory of quantitative economic policy some basic operational problems of applying stochastic control
particularly in economic systems and organizations for problems such as dynamic resource allocation growth
planning and economic coordination are considered the last chapter is devoted to stochastic programming
paying particular attention to the decision rule theory of operations research under the chance constrained
model and a method of incorporating reliability measures into a systems reliability model this book will be of
interest to economists statisticians applied mathematicians operations researchers and systems engineers
Dynamic Programming in Economics 2003-04-30 mathematical optimization and economic analysis is a self
contained introduction to various optimization techniques used in economic modeling and analysis such as
geometric linear and convex programming and data envelopment analysis through a systematic approach this
book demonstrates the usefulness of these mathematical tools in quantitative and qualitative economic
analysis the book presents specific examples to demonstrate each technique s advantages and applicability as
well as numerous applications of these techniques to industrial economics regulatory economics trade policy
economic sustainability production planning and environmental policy key features include a detailed
presentation of both single objective and multiobjective optimization an in depth exposition of various applied
optimization problems implementation of optimization tools to improve the accuracy of various economic
models extensive resources suggested for further reading this book is intended for graduate and postgraduate
students studying quantitative economics as well as economics researchers and applied mathematicians
requirements include a basic knowledge of calculus and linear algebra and a familiarity with economic
modeling

Mathematical Programming and Economic Analysis of the Firm 1971 it isn t that they can t see
approach your problems from the solution the right end and begin with it is that they can t see the the answers
then one day problem perhaps you will find the final qu stion g k chesterton the scandal of father brown ith
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point of the hermit clad in crane feathers in r van gulik s a pin the chinese maze murders growing
specialization and diversification have brought a host of monographs and textbooks on increasingly specialized
topics howqvqr thq tree of knowledge of mathematics and related field does not grow only by putting forth
new branches it also happ ns quit often in fact that branches which were thought to be completely disparate
are suddenly seen to be related further the kind and level of sophistication of mathe matics applied in various
sciences has changed drastically in recent years measure theory is used non trivially in regional and
theoretical economics algebraic geometry interacts with physics the minkowsky lemma coding theory and the
structure of water meet one another in packing and covering theory quantum fields crystal defects and
mathematical programming profit from homotopy theory lie algebras are relevant to filtering and prediction
and electrical engineering can use stein spaces

The Programming Approach and the Demise of Economics 2019-11-21 to derive rational and convincible
solutions to practical decision making problems in complex and hierarchical human organizations the decision
making problems are formulated as relevant mathematical programming problems which are solved by
developing optimization techniques so as to exploit characteristics or structural features of the formulated
problems in particular for resolving con ict in decision making in hierarchical managerial or public
organizations the multi level formula tion of the mathematical programming problems has been often
employed together with the solution concept of stackelberg equilibrium however
weconceivethatapairoftheconventionalformulationandthesolution concept is not always suf cient to cope with a
large variety of decision making situations in actual hierarchical organizations the following issues should be
taken into consideration in expression and formulation of decision making problems
informulationofmathematicalprogrammingproblems itistacitlysupposedthat decisions are made by a single
person while game theory deals with economic be havior of multiple decision makers with fully rational
judgment because two level mathematical programming problems are interpreted as static stackelberg games
multi level mathematical programming is relevant to noncooperative game theory in conventional multi level
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mathematical programming models employing the so lution concept of stackelberg equilibrium it is assumed
that there is no communi cation among decision makers or they do not make any binding agreement even if
there exists such communication however for decision making problems in such as decentralized large rms
with divisional independence it is quite natural to sup pose that there exists communication and some
cooperative relationship among the decision makers

Economic Modelling and Computer Programming 1988 a rigorous and example driven introduction to topics in
economic dynamics with an emphasis on mathematical and computational techniques for modeling dynamic
systems this text provides an introduction to the modern theory of economic dynamics with emphasis on
mathematical and computational techniques for modeling dynamic systems written to be both rigorous and
engaging the book shows how sound understanding of the underlying theory leads to effective algorithms for
solving real world problems the material makes extensive use of programming examples to illustrate ideas
these programs help bring to life the abstract concepts in the text background in computing and analysis is
offered for readers without programming experience or upper level mathematics topics covered in detail
include nonlinear dynamic systems finite state markov chains stochastic dynamic programming stochastic
stability and computation of equilibria the models are predominantly nonlinear and the emphasis is on
studying nonlinear systems in their original form rather than by means of rudimentary approximation methods
such as linearization much of the material is new to economics and improves on existing techniques for
graduate students and those already working in the field economic dynamics will serve as an essential
resource

Linear Programming and Resource Allocation Modeling 2018-10-15 a classic account of mathematical
programming and control techniques and their applications to static and dynamic problems in economics
Programming Languages and Systems in Computational Economics and Finance 2012-12-06
mechanism design is an analytical framework for thinking clearly and carefully about what exactly a given
institution can achieve when the information necessary to make decisions is dispersed and privately held this
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analysis provides an account of the underlying mathematics of mechanism design based on linear
programming three advantages characterize the approach the first is simplicity arguments based on linear
programming are both elementary and transparent the second is unity the machinery of linear programming
provides a way to unify results from disparate areas of mechanism design the third is reach the technique
offers the ability to solve problems that appear to be beyond solutions offered by traditional methods no claim
is made that the approach advocated should supplant traditional mathematical machinery rather the approach
represents an addition to the tools of the economic theorist who proposes to understand economic phenomena
through the lens of mechanism design

Stochastic Economics 2014-05-10 matrix games programming and mathematical economics deals with game
theory programming theory and techniques of mathematical economics in a single systematic theory the
principles of game theory and programming are applied to simplified problems related to economic models
business decisions and military tactics the book explains the theory of matrix games and some of the tools
used in the analysis of matrix games the text describes optimal strategies for matrix games which have two
basic properties as well as the construction of optimal strategies the book investigates the structure of sets of
solutions of discrete matrix games with emphasis on the class of games whose solutions are unique the
examples show the use of dominance concepts symmetries and probabilistic arguments that emphasize the
principles of game theory one example involves two opposing political parties in an election campaign
particularly how they should distribute their advertising efforts for wider exposure the text also investigates
how to determine an optimal program from several choices that results with the maximum or minimum
objective the book also explores the analogs of the duality theorem the equivalence of game problems to linear
programming problems and also the inter industry nonlinear activity analysis model requiring special
mathematical methods the text will prove helpful for students in advanced mathematics and calculus it can be
appreciated by mathematicians engineers economists military strategists or statisticians who formulate
decisions using mathematical analysis and linear programming
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Mathematical Optimization and Economic Analysis 2009-10-03 economic policy and operations research
methods of linear programming extension and applications nonlinear and dynamic programming sensitivity
analysis in programming probabilistic programming methods models of firm behavior and other applications
models of resource allocation and planning in educational institutions and systems models of decomposition or
decentralization in firm behavior and economic policy operations research and complex social systems
Physical Models and Equilibrium Methods in Programming and Economics 1984-10-31 in 1924 the firm of
julius springer published the first volume of methods of mathematical physics by richard courant and david
hilbert in the preface courant says this since the seventeenth century physical intuition has served as a vital
source for mathematical problems and methods recent trends and fashions have however weakened the
connection between mathematics and physics mathematicians turning away from the roots of mathematics in
intuition have concentrated on refinement and emphasized the postulational side of mathematics and at times
have overlooked the unity of their science with physics and other fields in many cases physicists have ceased
to appreciate the attitudes of mathematicians this rift is unquestionably a serious threat to science as a whole
the broad stream of scientific development may split into smaller and smaller rivulets and dry out it seems
therefore important to direct our efforts toward reuniting divergent trends by clarifying the common features
and interconnections of many distinct and diverse scientific facts only thus can the student attain some
mastery of the material and the basis be prepared for further organic development of research the present
work is designed to serve this purpose for the field of mathe matical physics completeness is not attempted but
it is hoped that access to a rich and important field will be facilitated by the book when i was a student the
book of courant and hilbert was my bible

Cooperative and Noncooperative Multi-Level Programming 2009-06-18 the present volume is intended to serve
a twofold purpose first it provides a university text of linear programming for students of economics or
operations research interested in the theory of production and cost and its practical applications secondly it is
the author s hope that engineers business executives managers and others responsible for the organization
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and planning of industrial operations may find the book useful as an introduction to linear programming
methods and techniques despite the different backgrounds of these categories of potential readerr their
respective fields overlap to a considerable extent both are concerned with economic optimization problems
and the use of linear programming to problems of production planning is simply applied theory of production
the non economist reader may but should not pass over chapter iv in which the linear production model is
linked up with the economic theory of production without being an advanced text the book aims at covering
enough ground to make the reader capable of detecting formulating and solving such linear planning problems
as he may encounter within his particular field no heavy demands are made on the reader s mathematical profi
ciency except for the proofs in the appendix which may be skipped if desired the mathematical exposition is
purely elementary involving only simple linear relations in the author s experience the pedagogical advantages
of thi approach as compared with the use of matrix algebra amply justify the sacrifice of mathematical
elegance and typographical simplicity particularly in explaining the simplex method

Economic Dynamics 2009-01-16 these essays in honor of professor gerhard tintner are substantive
contributions to three areas of econometrics 1 economic models and applications 2 estimation and 3 stochastic
programming in each of which he has labored with outstanding success his own work has extended into
multivariate analysis the pure theory of decision making under un certainty and other fields which are not
touched upon here for reasons of space and focus thus this collection is appropriate to his interests but covers
much less than their full range professor tintner s contributions to econometrics through teaching writing
editing lecturing and consulting have been varied and inter national we have tried to highlight them in the
econometric work of gerhard tintner and to place them in historical perspective in the invisible revolution in
economics emergence of a mathematical science professor tintner s career to date has spanned the
organizational life of the econometric society and his contributions have been nearly coextensive with its scope
his principal books and articles up to 1968 are listed in the selected bibliography professor tintner s current
research involves the intricate problems of specification and application of stochastic processes to economic
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systems particularly to growth diffusion of technology and optimal control as always he is moving with the
econometric frontier and a portion of the frontier is moving with him iv two of the editors wrote dissertations
under professor tintner s sup vision the third knew him as a colleague and friend

Linear programming over an infinite horizon 2012-12-06 this introductory intermediate level textbook focuses
on mathematical programming and its applications it introduces basic linear programming the easiest form of
mathematical programming with emphasis on economic interpretation of the model solution well known
applications of linear programming to problems in business and agriculture are presented the text then
extends into more advanced forms of mathematical programming including quadratic and integer
programming these models include the introduction of risk and uncertainty into decision making and a class of
models known as price endogenous models in which market equilibrium analyses can be modelled integer
programming includes conditional decision making model machinery selection and a class of models known as
supply chain models supplements are provided to assist solution of the models using either gams or excel the
two most widely used software packages for solution of mathematical programming models

Mathematical Programming for Economic Analysis in Agriculture 2003 the second edition of a rigorous
and example driven introduction to topics in economic dynamics that emphasizes techniques for modeling
dynamic systems this text provides an introduction to the modern theory of economic dynamics with emphasis
on mathematical and computational techniques for modeling dynamic systems written to be both rigorous and
engaging the book shows how sound understanding of the underlying theory leads to effective algorithms for
solving real world problems the material makes extensive use of programming examples to illustrate ideas
bringing to life the abstract concepts in the text key topics include algorithms and scientific computing
simulation markov models and dynamic programming part i introduces fundamentals and part ii covers more
advanced material this second edition has been thoroughly updated drawing on recent research in the field
new for the second edition programming language agnostic presentation using pseudocode new chapter 1
covering conceptual issues concerning markov chains such as ergodicity and stability new focus in chapter 2
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on algorithms and techniques for program design and high performance computing new focus on household
problems rather than optimal growth in material on dynamic programming solutions to many exercises code
and other resources available on a supplementary website

Mathematical Optimization and Economic Theory 2002-01-01 computer simulations of economic systems
are slowly gaining ground within the economic profession however such a process is hindered by a lack of
communication among researchers who do not share a common language for its object oriented structure and
its versatility swarm has the necessary characteristics to become a credible universal language of agent based
simulations economic simulations in swarm collects a series of original articles in such domains as macro and
micro economics industrial organization monetary theory and finance all linked by a common denominator the
use of the swarm simulation platform swarm a standard set of program libraries allows users to construct
simulations where a collection of heterogeneous independent agents or elements interact through discrete
events this volume offers the first extensive tutorial to the use of these software libraries developed at the
santa fe institute as part of the ongoing research into complexity the editors conceived the idea of this book
while visiting the santa fe institute as members of the working group on adaptive and computable economics
francesco luna is a specialist in computable economics and benedikt stefansson is an active contributor to the
swarm community

Mechanism Design 2011-05-09 reprint of the edition of 1960 gale math economics operations research u of cal
berkeley provides a complete and systematic treatment of the topic annotation copyrighted by book news inc
portland or

Mathematical Methods and Theory in Games, Programming, and Economics 2014-05-12 goal programming
applications in accounting 74 goal programming applications in agriculture 76 goal programming applications
in economics 78 goal programming applications in engineering 79 goal programming applications in finance
80 goal programming applications in government 83 goal programming applications in an international
context 88 goal programming applications in management 90 goal programming applications in marketing 97
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summary 98 chapter 5 future trends in goal prooramming 101 gp is positioned for growth 101 shifting the life
cycle of gp research to growth 103 summary 107 reference 108 appendix a textbooks readings books and
monooraphs on goal prooramming 109 appendix b journal research publications on goal prooramming 113
index 213 viii list of figures figure 1 1 summary relationship of gp with ms or and mcdm figure 1 2 frequency
distribution for gp journal publications figure 1 3 life cycle ofgp research figure 2 1 set of gp efficient solutions
figure 5 1 life cycle of gp research ix list of tables table 1 1 ms or topics and their related gp topics table 1 2
mcdm subareas and their related gp topics table 1 3 frequency listing ofgp journal publications and book titles
table 2 1 solutions for a dominated gp problem table 2 2 conversion oflp constraints to goal constraints table 2
3 gp citations on dominance inferiority and inefficiency table 2 4 gp citations on relative weighting
prioritization and incommensurability table 2 5 ms or topics and their related gp topics table 3 1 citations on
weightedlpreemptive gp methodology table 3 2 citations on pure mixed integer gp methodology table 3 3
Economic Analysis and Operations Research 1969 this book is about programming for trading in financial
market we cover excel part 1 excel vba part 2 and r part3 are covered we first cover excel that requires
minimum programming technique it is desirable to start learning it first then excel vba is covered to provide a
smooth transition to more complicated r programming in particular students first learn how to use excel to
generate a simple trading system and this builds the foundation for the more complicated trading system in r
excel vba is commonly used for computationally less demanding calculations in both academic and business
world students are prepared to how to use them to do various financial analysis including fundamental analysis
technical analysis and time series analysis in particular students will learn how to write an analyst report and
create computer aided technical trading system r is widely used in computationally heavy financial and
statistical computation students are prepared how to do data manipulation conduct econometric analysis
regression time series plotting package webscrapping and financial analysis in particular students will learn
how to backtest complex trading strategy and evaluate the performance

Methods of Mathematical Economics 2013-06-29
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Mathematical Programming for Economic Analysis in Agriculture 1986-10-01

Advanced Mathematical Economics 2005

Linear Programming in Industry 2012-11-05

Economic Models, Estimation and Risk Programming: Essays in Honor of Gerhard Tintner
2012-12-06

Applied Mathematical Programming for Business and Economics 2025-01-31

Economic Dynamics, second edition 2022-08-16

Economic Simulations in Swarm: Agent-Based Modelling and Object Oriented Programming 2012-12-06
The Theory of Linear Economic Models 1989-02-10

Goal Programming: Methodology and Applications 2012-12-06
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