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Overview

Gurobi OptiMods
Simple APIs for common optimization tasks
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Agenda

OptiMods
Why, how, and what

Example: Optimal Portfolios
Optimal asset allocation made easy

Example: Workforce 
scheduling
Easy staff scheduling to meet requirements

What’s next
Extending Mods, proposing and 
implementing new Mods
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If you dive into mathematical optimization…
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An OptiMod...
Is a tool to solve a specific, practical problem

Takes data in “natural form”, returns a solution in 
“natural form”

Solves a mathematical optimization problem using 
Gurobi’s MIP technology without the need to dive into 
mathematical modeling

Has a data-driven API and integrates with the greater 
Python ecosystem
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First seed of Mods
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• pip install gurobi-optimods

• Documentation on Read the Docs

Where to get it
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Example: Optimal mean-
variance portfolios
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Example: Staff scheduling
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• Apache 2.0 licensed

• Detailed contribution guideline

• Easy to get started

• Use issues, PRs as usual

Gurobi/gurobi-optimods
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• Open an issue to propose a new Mod

• Comment to register interest

• Pull requests welcome!

Join the project
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• Mods don’t cover every use case

• Fork the code, hack in new features

• Contribute back if useful in general

• Use OptiMod code as a starting point for 
other projects

Need more functionality?
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https://github.com/Gurobi/gurobi-OptiMods
https://gurobi-optimization-gurobi-optimods.readthedocs-hosted.com/en/stable/index.html

Thank You

https://github.com/Gurobi/gurobi-OptiMods
https://gurobi-optimization-gurobi-optimods.readthedocs-hosted.com/en/stable/index.html

