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In this research, we had the following results for three purposes. For
the modeling of decision making problems, we constructed new models for portfolio optimization
problems, storage problems in a container terminal, and variable selection problems for eliminating
multicollinearity.

For the development of algorithms, we had new results for the simplex method and LP-newton methods
for linear programming problems, approximation algorithms for covering integer programming
problems, and robust algorithms for symmetric cone programming problems.
For the development of decision making platform, we 1mplemented and evaluated computer programs
for solving large scale scheduling problems with practical constraints, minimum maximal flow
problems, and multi-period portfolio selection problems.
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