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Abstract

The importance that decision-making problems and optimisation problems have in all aspects of
life today is beyond all doubt. In this talk, optimisation problems are presented, principally those
of Mathematical Programming, as particular cases of decision problems, which are described as a
direct function of the type of information available. This becomes an essential element of the
definition of a decision problem. To do so, the starting point is a General Decision Problem,
understood as a sextet (X, E, I, f, <, K) that includes actions, states, information, rewards, order
relation and the frame of conduct. Then, depending on the characteristics that each of those
elements acquire, different optimisation problems arise and, particularly, those of Fuzzy
Mathematical Programming: both those already known as well as other new ones in the fuzzy
context.
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