WEB OF KNOWLEDGE™ ‘ DISCOVERY STARTS HERE

THOMSON REUTERS

Sign In | Marked List (0) | My EndNote Web | My ResearcherlD | My Citation Alerts | My Saved Searches | Log Out | Help

All Databases \ Select a Database 1 Web of Science ‘

Additional Resources ‘

Search  Author Finder  Cited Reference Search  Advanced Search ~ Search History

Web of Science®

<< Back to results list « Record15 of 133 =

| =* Full Text | +|i|( (0) | % Bl saveto: | ENDNOTE® WEB ENDNOTE'

Fina 1OuT|

Natural gas bilevel cash-out problem: Convergence of a penalty
function method

ResearcherlD | more options

1 .
1o
4.6
) ,

Author(s): Dempe, S (Dempe, Stephan)z; Kalashnikov, VV (Kalashnikov, Vyacheslav V.
Perez-Valdes, GA (Perez-Valdes, Gerardo A.)3; Kalashnykova, NI (Kalashnykova, Nataliya I.

Source: EUROPEAN JOURNAL OF OPERATIONAL RESEARCH Volume: 215 Issue: 3
Pages: 532-538 DOI: 10.1016/j.ejor.2011.07.003 Published: DEC 16 2011

Times Cited: 0 (from Web of Science)
Cited References: 28 [ view related records ] Citation Map

Abstract: This paper studies a special bi-level programming problem that arises from the
dealings of a Natural Gas Shipping Company and the Pipeline Operator, with facilities of the latter
used by the former. Because of the business relationships between these two actors, the timing
and objectives of their decision-making process are different and sometimes even opposed. In
order to model that, bi-level programming was traditionally used in previous works. Later, the
problem was expanded and theoretically studied to facilitate its solution; this included extension
of the upper level objective function, linear reformulation, heuristic approaches, and branch-and-
bound techniques. In this paper, we present a linear programming reformulation of the latest
version of the model, which is significantly faster to solve when implemented computationally.
More importantly, this new formulation makes it easier to analyze the problem theoretically,
allowing us to draw some conclusions about the nature of the solution of the modified problem.
Numerical results concerning the running time, convergence, and optimal values, are presented
and compared to previous reports, showing a significantimprovementin speed without actual
sacrifice of the solution's quality. (C) 2011 Elsevier B.V. All rights reserved.
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