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BIO

Laureano F. Escudero was born in Valladolid (Spain) in 1942. He received
his PhD Degree in Economic Sciences from Universidad de Deusto,
Bilbao, Spain, in 1974. Currently, he is full professor of Operations
Research at the Universidad Rey Juan Carlos, Spain from 2007. In the
period 2003-04 he was the President of EURO (Association of European
Operational Research Societies) and holder of a Golden Pin in 2007. He
has worked at IBM Research, Scientific and Development Canters in
Madrid (Spain), Palo Alto (California), Sindelfingen (Germany) and
Yorktown Heights (NY), 1972-1991. He taught Mathematical Optimization
courses at the Mathematical Sciences School, Universidad Complutense de
Madrid, 1992-2000 and Stochastic Optimization and Production Planning
courses at the Universidad Miguel Hernandez de Elche (Alicante), Spain,
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2000-2007. He has supervised 12 PhD theses. He is the holder of two
patents.

He has held different positions at the IBERDROLA group (the biggest
electric power ¢ generation and distribution company in Spain), being in
the period 1997-1999 the Manager of the Dept. of Decision Support
Systems Engineering at IBERINCO (Iberdrola Ingenieria y Consultoria).

He is the author of 5 books and a co-author of another one. He has
published more than 120 scientific papers in leading journals, such as
European Journal of Operational Research, Mathematical Programming,
SIAM Journal on Optimization, Computers and Operations Research,
Operations Research Letters, Annals of Operations Research, Advanced
Software Engineering, Pattern Recognition, TOP, Questiio, Revista de
Investigacion Operativa, etc. He he has also edited some books and written
chapters of books edited by others. He has delivered more thant 400 talks
in national and international congresses and conferences.

He has been Co-Editor-In-Chief of TOP, a journal of SEIO, the Spanish
Statistics and Operations Research Society, 1993-2000, and member of the
Editorial Board of the European Journal of Operational Research, 1977-
2006. He is currently serving in the Editorial Board of the following
journals: Revista de Matematicas, TOP, Investigacion Operacional,
Computational Management Science, SORT (Statistics and Operations
Research Transactions) and Rect@.

He is a member of the following scientific societies: INFORMS (Institute
for Operations Research and the Management Sciences), MOS
(Mathematical Optimization Society), SIAM (Society for Industrial and
Applied Mathematics) and SEIO (Sociedad de Estadistica e Investigacion-
Operativa).

Laureano F. Escudero is a member of ECCO (the EWG on Combinatorial
Optimization), EUROPT (the EWG on Continuous Optimization),
EWGLA (the EWG on Location Analysis) and EWGSP (the EWG on
Stochastic Optimization) of EURO .

He has reviewed papers for the following scientific journals: Management
Science, Operations Research, European Journal of Operational Research,
Computers & Operations Research, Journal of Global Optimization,
Mathematical Programming, Journal of Optimization Theory and
Applications, Annals of Operations Research, Optimization and
Engineering, SIAM Journal on Discrete Mathematics, OR Spectrum,
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Journal of Heuristics, International Transactions in Operational Research,
IMA Journal of Management Mathematics, Applied Mathematical
Modelling, etc.

CONTRIBUTIONS TO THE ADVANCE OF THEORY,
ALGORITHMS AND APPLICATIONS OF MATHEMATICAL
OPTIMIZATION

Four are the main mathematical optimization areas where Laureano F.
Escudero has most contributed over the years.

First, his modeling activity for problem solving in the following
application fields: Air traffic flow management, flight selection routes and
aircraft collision detection and avoidance; pattern recognition; energy
power generation planning and capacity expansion and sources location in
centralized markets as well as in open ones; telecommunications and
transport network design problems; strategic supply chain management
(SCM) and tactical SCM planning, water resources management planning;
land irrigation scheduling; cash management; capacitated delocation of
redundant branches in bank restructuring, production planning,
transportation and distribution planning, location facilities selection and
customers assignment in static and dynamic environments; oil,
hydrocarbon and chemical supplying; transformation and distribution
logistics; sequencing and scheduling; product selection, plant location and
sizing; vendor selection of key raw materials and market centers location
in strategic Supply Chain Management (SCM); tactical SCM; Revenue
Management; production planning dimensioning and location; road
construction selection in forestry harvesting planning; designing
connected rapid transit networks; tactical portfolio planning in the Natural
Gas Supply Chain; prison facility site selection; cluster location in multi-
period copper extraction planning in mining and difficult pure
combinatorial problems as Set Packing Problem and p-Median Problem.

Prof. Laureano F. Escudero started his research activity by working in
Queueing Theory, Simulation, Pattern Recognition, and in the application
to the above application fields of deterministic mixed 0-1 optimization and
continuous nonlinear optimization. Recently, he is given attention to the
development of metheuristic algorithms for solving large-scale Mixed
Integer Nonlinear Optimization problems. However, since more than
twenty years ago, his research activity has been mainly centered on static,
two-stage and multistage stochastic mixed integer linear modeling via
scenario analysis.



The next contributions are presented in chronological order.

Second, at the same time his research has been directed to model tightening
of integer and combinatorial programs. So, he has developed algorithms
that identify violated constraints and appending then to the model. Another
direction of his research, very lgotrtmuch related to the previous one, is the
constraint reformulation by producing 0-1 equivalent models, such that the
LP relaxation is closer to the convex hull of the model.

Third, model decomposition is one of the instruments for solving large-
scale structured problems. The Fix-and-Relax metaheuristic algorithm for
solving huge deterministic multistage problems is one of his contributions
to the field. On the other hand, some of the algorithms for solving
deterministic models that have been studied by Escudero are Orelated to
parallel computing for solving large-scale nonlinear network problems.
Additionally, he has contributed to exactly solving separable nonlinear
mixed 0-1 problems as well as developing a metaheuristic algorithm for
producing (hopefully, good) feasible solutions for nonconvex nonlinear
mixed integer optimization problems in very affordable computing time.

Forth, since more than twenty years ago Laureano F. Escudero has
devoted much of his effort to the study of stochastic programming in the
following flavors:

(1) Modeling continuous and mixed integer / combinatorial problems
under uncertainty in the objective function coefficients, the right-
hand-side and, at a lesser extent, the constraint matrix coefficients
jointly with cross scenario constraints.

(2) Developing with two different teams the decomposition
methodology so named Branch-and-Fix Coordination (BFC) for
solving up to optimality large scale two-stage and multistage
stochastic mixed 0-1 stochastic, and the metaheuristic methodology
so named Fix-and-Relax Coordination(FRC) for heuristically
solving huge multistage stochastic mixed 0-1 models.

(3) Developing with a different team the metaheuristic methodology so
named Fix Stochastic Dynamic Programming (SDP) for
heuristically solving huge multistage stochastic mixed 0-1 models
where some types of risk averse measures are also used as oppose to
the traditional risk neutral. The risk averse measures that are
allowed are: Minmax regret, Value-and-Risk, Conditional Value-at-
Risk, Mean-risk by Excess probabilities, Expected excess and
‘Expected shortfall related to a given threshold, and first and
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second-order stochastic dominance constraints recourse-integer
strategies.

(4) Developing with another team the so-called BFC-MSMIP (BFC —
MultiStage Mixed Integer Programming) for solving up to
optimality middle size multistage stochastic 0-1 stochastic models,
where the uncertainty can also be represented by non-symmetric
scenarios trees.

(5) Parallelizing the decomposition algorithms presented in the
previous item, such that its applicability can be extended to solve up
to optimality much bigger instances.

(6) Developing with a different team the algorithm Clustering
Lagrangian Decomposition (CLD) for solving large-scale dynamic
two-stage stochastic mixed 0-1 models as well as the stochastic
version of some combinatorial problems as the Set Packing Problem
and the p-Median Problem. It uses a scenario clustering approach
for Lagrangian Decomposition by using sequentially the following
Lagrange multipliers updating schemes; a renewed version of the
Subgradient Method, the Volume Algorithm, the Progressive
Hedging Algorithm and the Dynamically Constrained Cutting Plane
method.

(7) Under developing with a different team a BFC modeling /
algorithmic approach for solving multistage stochastic mixed 0-1
models with cross scenario constraints with the uncertainty will
consist of a mixture of the exogenous one (where the decision maker
cannot not influence it but he must hedge his decisions against
future values of the uncertain parameters) and the endogenous
uncertainty  (where the decision maker actions can influence the
future value of the some uncertain parameters), such that a new
stochastic optimization modeling object is considered. The Risk
Neutral strategy is allowed as the risk averse measures: Minmax
regret, Value-and-Risk, Conditional Value-at-Risk, Excess
probabilities, and first and second-order stochastic dominance
constraints recourse-integer strategies.

PUBLISHED BOOKS

l.

2.
3.

)}

Aplicaciones de la Teoria de Colas, Ediciones Deusto, Bilbao, Spain,
1972.

La Simulacion en la Empresa, Ediciones Deusto, Bilbao, Spain, 1973.
Operativa y Aplicaciones de las técnicas de programacion lineal: simple,
entera, mixtay bivalente, Ediciones Deusto, Bilbao, Spain, 1976.
Asignacion Optima de recursos, Ediciones Deusto, Bilbao, Spain, 1977.

. Reconocimiento de Patrones, Ediciones Paraninfo, Madrid, Spain, 1977.



6.

-6 -

A. Alonso-Ayuso, L.F. Escudero, C. Pizarro, “Introduction to Stochastic
Programming”, Ediciones Dykinson, Spain, 2009.

EDITED BOOKS AND SPECIAL ISSUES OF SCIENTIFIC
JOURNALS

1.

2.

3.

L.F. Escudero, J.K. Lenstra, F. Maffioli (eds.), The role of the computer in
Operations Research, European Journal of Operational Research, 1986.
A. Alonso-Ayuso, E. Cerd4, L.F. Escudero, R. Sala (eds.), Optimizacién
bajo Incertidumbre, ASEPUMA, Madrid, 2004.

A. Alonso-Ayuso, L.F. Escudero, A. Ramos (eds), Applied Mathematical
Programming and Modeling, Annals of Operations Research, vol. 166,
2009.

L.F. Escudero, S. Martello, V. Strusevich (eds.), Computational issues in
Combinatorial Optimization, Annals of Operations Research, work-in-
progress (final steps).

. D. Cttrysse, L.F. Escudero, S. Minner (eds.), Robust Optimization in

Production Systems and Supply Chain Management, OR Spectrum,
work-in-progress.

RESEARCH PAPERS PUBLISHED IN LEADING JOURNALS
(chronological order)

1.

L.F. Escudero, Aplicacion de las Variables Bivalentes en la Programacion
de Numeros Enteros, Boletin Estudios Econdémicos XXVII, 85 (1972)
57-88.

E. Chacon, L.F. Escudero, La Simulacién en la Empresa, Boletin
Estudios Econdomicos XXVII, 85 (1972) 153-176.

E. Chacon , L.F. Escudero, Un nuevo método M.C.X. de reduccion del
camino critico, Boletin Estudios Econdmicos, Bilbao XXVII, 85 (1972)
89-120.

L.F. Escudero, La Programacion lineal bivalente mixta: Nuevo campo de
aplicabilidad de las técnicas de programacion lineal, Trabajos de
Estadistica e Investigacion Operativa XXIII (1973) 9-29.

L.F. Escudero, La Programacion lineal entera mixta aplicada a los
problemas de transporte, Boletin Estudios Econémicos XXVIII, 88 (1973)
93-103.

L.F. Escudero, V. Martinez-Saez, E. Chacon, Modelos estadisticos de
Ruido de Trafico, Revista de Acustica, IV, 4 (1973) 154-176.

L.F. Escudero, Aplicabilidad de la programacion matematica en la
estimacion de funciones discriminantes, Trabajos de Estadistica e
Investigacion Operativa XX VI (1975) 137-168.

L.F. Escudero, Formacién de conjuntos con una variante de las técnicas
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clustering. Trabajos de Estadistica e Investigacion Operativa XXVII
(1976) 33-62.

9. L.F. Escudero, A. Vazquez Muiiz, Un Modelo matematico para la
reduccion de la contaminacion atmosférica, Trabajos de Estadistica e
Investigacion Operativa, XXVIII (1977) 31-62.

10.M. Rebollo, L.F. Escudero, Automatic classification of aircraft and
satellite multispectral images using mixed integer programming, Pattern
Recognition 9 (1977) 47-57.

11.L.F. Escudero, Conjuntos especiales en programacion matematica,
Questiio 2 (1978) 69-78.

12.L.F. Escudero, Programacion general no-lineal con restricciones.
Algoritmos aplicables I, Questiio 2 (1978) 209-223.

13.L.F. Escudero, Programacion general no-lineal con restricciones.
Algoritmos aplicables 1, Questiio 2 (1978) 275-287.

14.L.F. Escudero, A comparative analysis of linear fitting for non-linear
functions on optimization. A case study: air pollution problems,
European Journal of Operational Research 2 (1978) 398-408.

15.L.F. Escudero, An implementation of the QR factorization for solving
overdetermined systems of linear equations, Questiio 4 (1980) 89-94.

16.L.F. Escudero, Lower bound strategies in combinatorial nonlinear
programming. A case study: energy generators maintenance and
operation scheduling, Questiio 5 (1981) 85-93.

17.L.F. Escudero, Una panordmica sobre Programacion Matematica,
Boletin Estudios Econémicos 113 (1981) 287-311.

18.L.F. Escudero, Lagrange multipliers estimates in constrained
optimization, Questiio 5 (1981) 173-186.

19.L.F. Escudero, On maintenance scheduling of production units,
European Journal of Operational Research 9 (1982) 264-274.

20.S.M. Roberts, L.F. Escudero, Scheduling of plant maintenance
personnel, Journal of Optimization Theory and Applications 39 (1983)
323-343.

21.S.M. Roberts, L.F. Escudero, Minimum problem size formulation for
the scheduling of plant maintenance personnel, Journal of Optimization
Theory and Applications 39 (1983) 345-362

22.L.F. Escudero, Solving systems of sparse linear equations, Advanced
Engineering Software 6 (1984) 141-147.

23.L.F. Escudero, On diagonally preconditioning the Truncated-Newton
method for super-scale linearly constrained nonlinear programming,
European Journal of Operational Research 17 (1984) 401-414.

24.L.F. Escudero, On diagonally preconditioning the 2-step BFGS method
with accumulated steps for linearly constrained nonlinear programming,
European Journal of Operational Research 18 (1984) 259-274.

25.L.F. Escudero, On QR factoring updatings, Trabajos de Estadistica e
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Investigacion-Operativa XXXV (1984) 17-31.

26.L.F. Escudero, Revision critica de la utilizacion del método del
gradiente conjugado en la minimizacion de funciones nolineales,
Questiio 8 (1984) 165-177.

27.L.F. Escudero, Sobre la amplitud de paso en programacion no-lineal con
condiciones lineales, Questiio 10 (1986) 99-112.

28 .L.F. Escudero, A motivation for using the Truncated Newton approach
in a very large-scale nonlinear network problem, Mathematical
Programming Studies 26 (1986) 240-244.

29.L.F. Escudero, Performance evaluation of independent superbasic sets
in nonlinear replicated networks, European Journal of Operational
Research 23 (1986) 343-355.

30.L.F. Escudero, Panoramica general sobre sistemas de modelizacion
integrada en planificacion de la produccién en fabricacion flexible,
Questiio 10 (1986) 207-269.

31.L.F. Escudero, G. Perez, A production planning problem in FMS,
Questiio 11 (1987) 85-114.

32 .L.F. Escudero, On improving a solution to the ATSP with fixed origin
and precedence relationships, Trabajos de Investigacion Operativa 3
(1988) 117-140.

33.L.F. Escudero, S3 sets. An extension of the Beale-Tomlin special
ordered sets, Mathematical Programming 42 (1988) 113-124.

34.L.F. Escudero, An inexact algorithm for the Sequential Ordering
Problem, European Journal of Operational Research 37 (1988) 236-249.

35.L.F. Escudero, An Algorithm for part input sequencing with side
constraints in FMS, International Journal of Flexible Manufacturing
Systems 1 (1989) 143-174.

36.L.F. Escudero, On solving a Nondifferentiable Nonlinear
Transshipment Problem, Investigacion-Operativa 1 (1990) 199-211.

37.B.L. Dietrich, L.F. Escudero, Coefficient Reduction for Knapsack-like
constraints in 0-1 programs with variable upper bounds, Operations
Research Letters 9 (1990) 9-14.

38.L.F. Escudero, G. Perez, Strategies for LP-based solving a general
class of scheduling problems, Trabajos de Investigaciéon Operativa 5
(1990) 3-34.

39.B.L. Dietrich, L.F. Escudero, New procedures for preprocessing 0-1
models with knapsack-like constraints and conjunctive and/or
disjunctive variable upper bounds. Informations Systems and
Operations Research (INFOR) 29 (1991) 303-317.

40.B.L. Dietrich, L.F. Escudero, On tightening cover induced
inequalities, European Journal of Operational Research 60 (1992) 335-
343.

41 .N. Ascheuer, L.F. Escudero, M. Groetschel, M. Stoer, A cutting plane
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approach to the sequential ordering problem (with applications to job
scheduling in manufacturing), SIAM Journal on Optimization 3 (1993)
25-42.

42 .B.L. Dietrich, L.F. Escudero, F. Chance, Efficient reformulation for 0-
1 programs - Methods and computational results, Discrete Applied
Mathematics 42 (1993) 147-175.

43 .B.L. Dietrich, L.F. Escudero, On modelling the maximum workload
allocation for parallel unrelated machines with setups, Annals of
Operation Research 43 (1993) 359-377.

44 .B.L. Dietrich, L.F. Escudero, A. Garin, G. Pérez, O(n) procedures for
identifying maximal cliques and non-dominated extensions of
consecutive minimal covers and alternates, TOP 1 (1993) 139-160.

45.L.F. Escudero, P.V. Kamesam, A. King, R.J-B. Wets, Production
planning via scenario modelling, Annals of Operations Research 43
(1993) 311-335.

46 .L.F. Escudero, A. Sciomachen, Local search procedures for improving
feasible solutions to the Sequential Ordering Problem, Annals of
Operations Research 43 (1993) 397-416.

47 .M. Alvarez, C.M. Cuevas, L.F. Escudero, J.L. de la Fuente, C. Garcia,
F.J. Prieto, Network planning under uncertainty with an application to
hydropower generation, TOP 2 (1994) 25-58.

48 .L.F. Escudero, G. Pérez, A. Garin, On the Dietrich-Escudero approach
for solving the 0-1 knapsack problem with a 0-1 objective function,
European Journal of Operational Research 73 (1994) 167-168.

49 .B.L. Dietrich, L.F. Escudero, Obtaining clique, cover and coefficient
reduction inequalities as Chvatal-Gomory inequalities and Gomory
fractional cuts, European Journal of Operational Research 73 (1994)
539-546.

50.Ch. Dillenberger, L.F. Escudero, A. Wollensak, W. Zhang, On
practical resource allocation for production planning and scheduling
with period overlapping setups, European Journal of Operational
Research 75 (1994) 275-286.

51.L.F. Escudero, CMIT: A Capacitated Multi-level Implosion Tool,
European Journal on Operational Research 76 (1994) 511-528.

52 .L.F. Escudero, M. Guignard-Spielberg, K. Malik, A Lagrangean
relax-and-cut approach for the Sequencial Ordering Problem, Annals of
Operations Research 50 (1994) 219-237.

53.L.F. Escudero, J.L. de la Fuente, C. Garcia, F.J. Prieto, Hydropower
generation management under uncertainty via scenario analysis and
parallel computation, IEEE Transactions on Power Systems 11 (1996)
683-690.

54 .L.F. Escudero, A. Garin y G. Pérez, On using clique overlapping for
detecting knapsack constraint redundancy and infeasibility on 0-1 mixed
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integer programs, TOP 4 (1996) 87-98.

55.L.F. Escudero, A. Garin y G. Pérez, Some properties of cliques in 0-1
mixed integer programs, TOP 4 (1996) 215-223.

56.L.F. Escudero, M. T. Ortuno, On due-date based valid cuts for the
sequential ordering problem, TOP 5 (1997) 159-166.

57.L.F. Escudero, On using multistage linking constraints for stochastic
optimization as a decision making-aid, Revista de la Academia de
Ciencias 92 (1998) 371-376.

58.L.F. Escudero, S. Martello, P. Toth, On tightening 0-1 programs based
on extensions of pure 0-1 KP and SS problems, Annals of Operations
Research 81 (1998) 379-404.

59.A. Alonso , L.F. Escudero, 0-1 equivalent model representations for
Air Traffic Management, TOP 6 (1998) 19-36.

60.L.F. Escudero, S. Mufioz, On characterizing tighter formulations for
0-1 programs, European Journal of Operational Research 106 (1998)
172-176.

61.L.F. Escudero, 1. Paradinas, J. Salmeron, M. Sanchez, SEGEM: A
Simulation approach for Electric Generation Management, IEEE
Transactions on Power Systems 13 (1998) 738-748.

62 .L.F. Escudero, J.L. de la Fuente, C. Garcia, F.J. Prieto, A parallel
computation approach for solving multistage stochastic network
problems, Annals of Operations Research 90 (1999) 131-160.

63.L.F. Escudero, A. Garin, G. Pérez, Efficient procedures for tightening
cover inequalities, European Journal of Operational Research 113
(1999) 676-687.

64 .L.F. Escudero, F.J. Quintana, J. Salmerén, CORO: A modeling and
algorithmic framework for oil supply, transformation and distribution
optimization under uncertainty, European Journal of Operational
Research 114 (1999) 638-656.

65.L.F. Escudero, A. Garin, G. Pérez, On using an automatic scheme for
obtaining the convex hull defining inequalities of a Weismantel 0-1
knapsack constraint, TOP 7 (1999) 145-153.

66.L.F. Escudero, M.C. Martinez, M.T. Ortufio, A surrogate constraint
based tightening approach for 0-1 programs, TOP 7 (1999) 155-161.

67.L.F. Escudero, E. Galindo, G. Garcia, E. Gomez, V. Sabau,
SCHUMANN. A modeling framework for supply chain management
under uncertainty, European Journal of Operational Research 119
(1999) 14-34.

68.L.F. Escudero, A. Sciomachen. A O(n’) algorithm for finding a
feasible solution for the sequential ordering problem, Journal of
Combinatorics, Information and System Sciences 24 (1999) 1-23.

69.A. Alonso, L.F. Escudero, M.T. Ortufio, A stochastic 0-1 program
based approach for Air Traffic Management, European Journal of
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Operational Research 120 (2000) 47-62.

70 .L.F. Escudero, WARSYP, a robust approach for water resources
planning under uncertainty, Annals of Operations Research 95 (2000)
313-339.

71 .L.F. Escudero, S. Muioz, A note for tightening 0-1 models, TOP 8
(2000) 327-337.

72 .L.F. Escudero, Discussion on Mathematical Programming and
Electricity Markets por A.J. Conejo, F.J. Prieto, TOP 9 (2001) 23-30.

73 .L.F. Escudero y S. Mufioz, On characterizing maximal covers, Revista
Investigacion Operacional 23 (2002) 136-149.

74 .L.F. Escudero, A. Garin, G. Pérez, A O(nlogn) procedure for
identifying facets of the knapsack polytope, Operations Research Letters
31(2003) 211-218.

75.A. Alonso-Ayuso, L.F. Escudero, A. Garin, M.T. Ortuiio, G. Pérez, A
Stochastic 0-1 Program based approach for Strategic Supply Chain
Planning under Uncertainty, Journal of Global Optimization 26 (2003)
97-124.

76 .L.F. Escudero, S. Muiioz, On identifiying dominant cliques, European
Journal of Operational Research 149 ( 2003) 65-76.

77 .A. Alonso-Ayuso, L.F. Escudero, M.T. Ortufio, BFC, a Branch-and-
Fix Coordination algorithmic framework for solving some types of
stochastic pure and mixed 0-1 programs, European Journal of
Operational Research 151 (2003) 503-519.

78 .A. Alonso-Ayuso, P. Detti, L.F. Escudero, M.T. Ortufio, On Dual
Based Lower Bounds for the Sequential Ordering Problem with
Precedences and Due Dates, Annals of Operations Research, 124 (2003)
111-131.

79.L.F. Escudero, Comment on Lagrangean Relaxation by M. Guignard,
TOP 11 (2003) 206-214.

80 .A. Alonso-Ayuso, L.F. Escudero, A. Garin, M.T. Ortuiio, G. Pérez, On
the Product Selection and Plant Dimensioning Problem under
Uncertainty, Omega The International Journal of Management Science
33 (2005) 307-318.

81 .L.F. Escudero, J. Salmeron, On a Fix-and-Relax framework for large-
scale resource-constrained project scheduling, Annals of Operations
Research 140 (2005) 163-188.

82.A. Alonso Ayuso, L.F. Escudero, C. Pizarro, H.E. Romeijn, D.
Romero Morales, On solving the multi-period single-sourcing problem
under uncertainty, Computational Management Science 3 (2006) 29-53.

83.A. Alonso-Ayuso, L.F. Escudero, M.T. Ortufio, C. Pizarro, On a
Stochastic Sequencing and Scheduling problem, Computers & Operations
Research 34 (2007) 2604-2624.

84 .L.F. Escudero, A. Garin, M. Merino, G. Pérez, A two-stage stochastic
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integer programming approach as a mixture of Branch-and-Fix
Coordination and Benders Decomposition schemes,  Annals of
Operations Research 152 (2007) 395-420.

85 .M. Alminana, L.F. Escudero, J.F. Monge, J. Sanchez-Soriano, On the
enrouting protocol problem under uncertainty, European Journal of
Operational Research, 181 (2007) 887-902.

86 .L.F. Escudero, M.A. Garin, M. Merino, G. Pérez, The value of the
stochastic solution in multistage problems, TOP 15 (2007) 48-64.

87.A. Alonso-Ayuso, L.F. Escudero, M.T. Ortufio, On Modeling Planning
under Uncertainty in Manufacturing, Statistics and Operations Research
Transactions 31 (2007) 109-150.

88.M. Alminana, L.F. Escudero, M. Landete, J.F. Monge, A.Rabasa, J.
Sanchez-Soriano, On a mixed 0--1 separable nonlinear approach for
water irrigation scheduling. IIE Transactions 40 (2008) 398-405. Nota:
Este trabajo ha sido seleccionado como el Best Application Paper for
ITE Transactions - Scheduling and Logistics.

89.L.F. Escudero, E.-M. Ortega, Actuarial comparisons for aggregate
claims with randomly truncated, Insurance: Mathematics & Economics
43 (2008) 255-262.

90.L.F. Escudero, J.F. Monge, A model for risk minimization on water
resources failure, International Journal for Risk Assessment and
Management 10 (2008) 386-403.

91.A. Alonso-Ayuso, L.F. Escudero, C. Pizarro, On SIP algorithms for
minimizing the mean-risk function in the Multi-Period Single Source
Problem under uncertainty, Annals of Operations Research 166 (2009)
223-242.

92.M. P. Cristobal, L.F. Escudero, J.F. Monge, On Stochastic Dynamic
Programming for solving large-scale tactical production planning
problems, Computers & Operations Research 36 (2009) 2418-2428.

93.L.F. Escudero, M. Landete, A. Marin, A cut-and-branch algorithm for
the Combinatorial Auction Problem, Decision Support Systems 46
(2009) 649-659.

94.L.F. Escudero, A. Garin, M. Merino, G. Pérez, A general algorithm for
solving two-stage stochastic mixed-integer programs, Computers &
Operations Research 36 (2009) 2590-2600.

95.L.F. Escudero, On a mixture of the Fix-and-Relax Coordination and
Lagrangean Substitution schemes for multistage stochastic mixed
integer programming. TOP 17 (2009) 5-29. Invited paper.

96.L.F. Escudero, A rejoinder On Branch-and-Fix Coordination and
Lagrangean Substitution and Decomposition for multistage stochastic
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