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Inverse Optimization
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❖ Some parameters are unknown (e.g., cost function, right hand side)

❖ Some extra information available (e.g., optimal solution)

❖ Smallest changes in     to make     an optimal solution?



Inverse Linear Programming
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❖ KKT Conditions
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Inverse Multi-objective Linear 
Programming
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Non-convexity issue
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Main Results

Non-convex Convex
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Geometric Interpretation



8

Simple Example
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Simple Example
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Future Challenge

❖ What if there is a constraint on how much C can be changed? 

Counter example
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Summary

❖Generalized inverse linear programming to multi-objective

❖Problem is originally non-convex

❖Can be formulated as convex using the special characteristics

❖ Doesn’t work if the amount of change on C is constrained

❖ Application


