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Abstract:
Even with state-of-the-art hardware and software, large linear and mixed integer programs can require hours, or even days, of run time and are not guaranteed to yield an optimal (or near-optimal, or any!) solution.  We present suggestions for appropriate use of commercially available optimization software and guidelines for efficient formulation and that can vastly improve performance. These suggestions and guidelines concern: (i) algorithmic tuning, (ii) variable elimination, (iii) variable definition, (iv) cut generation, and (v) data manipulation. We draw on examples from energy and mining, inter alia. 

