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The aim of stochastic programming is to find optimal decisions in problems  which involve uncertain data.
This field is currently developing rapidly with contributions from many disciplines including operations
research, mathematics, and probability. At the same time, it is now being applied in a wide variety of
subjects ranging from agriculture to financial planning and from industrial engineering to computer
networks. This textbook provides a first course in stochastic programming suitable for students with a basic
knowledge of linear programming, elementary analysis, and probability. The authors aim to present a broad
overview of the main themes and methods of the subject. Its prime goal is to help students develop an
intuition on how to model uncertainty into mathematical problems, what uncertainty changes bring to the
decision process, and what techniques help to manage uncertainty in solving the problems.

In this extensively updated new edition there is more material on methods and examples including several
new approaches for discrete variables, new results on risk measures in modeling and Monte Carlo sampling
methods, a new chapter on relationships to other methods including approximate dynamic programming,
robust optimization and online methods.

The book is highly illustrated with chapter summaries and many examples and exercises. Students,
researchers and practitioners in operations research and the optimization area will find it particularly of
interest.

Review of First Edition:

"The discussion on modeling issues, the large number of examples used to illustrate the material, and the
breadth of the coverage make 'Introduction to Stochastic Programming' an ideal textbook for the area."
(Interfaces, 1998)
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From reader reviews:

Winston Nakashima:

Why don't make it to be your habit? Right now, try to prepare your time to do the important take action, like
looking for your favorite publication and reading a reserve. Beside you can solve your long lasting problem;
you can add your knowledge by the book entitled Introduction to Stochastic Programming (Springer Series
in Operations Research and Financial Engineering). Try to make the book Introduction to Stochastic
Programming (Springer Series in Operations Research and Financial Engineering) as your buddy. It means
that it can to become your friend when you truly feel alone and beside associated with course make you
smarter than ever before. Yeah, it is very fortuned in your case. The book makes you a lot more confidence
because you can know anything by the book. So , we need to make new experience as well as knowledge
with this book.

Michael Cardona:

The book Introduction to Stochastic Programming (Springer Series in Operations Research and Financial
Engineering) can give more knowledge and information about everything you want. Exactly why must we
leave the good thing like a book Introduction to Stochastic Programming (Springer Series in Operations
Research and Financial Engineering)? Several of you have a different opinion about book. But one aim that
will book can give many info for us. It is absolutely appropriate. Right now, try to closer using your book.
Knowledge or facts that you take for that, you can give for each other; it is possible to share all of these.
Book Introduction to Stochastic Programming (Springer Series in Operations Research and Financial
Engineering) has simple shape but the truth is know: it has great and large function for you. You can search
the enormous world by wide open and read a e-book. So it is very wonderful.

Robert Collado:

Spent a free time to be fun activity to try and do! A lot of people spent their free time with their family, or all
their friends. Usually they carrying out activity like watching television, planning to beach, or picnic within
the park. They actually doing same every week. Do you feel it? Would you like to something different to fill
your own personal free time/ holiday? Can be reading a book may be option to fill your totally free time/
holiday. The first thing that you'll ask may be what kinds of guide that you should read. If you want to try out
look for book, may be the book untitled Introduction to Stochastic Programming (Springer Series in
Operations Research and Financial Engineering) can be great book to read. May be it is usually best activity
to you.

Evan Miller:

This Introduction to Stochastic Programming (Springer Series in Operations Research and Financial
Engineering) is completely new way for you who has interest to look for some information because it relief
your hunger details. Getting deeper you onto it getting knowledge more you know or you who still having



little digest in reading this Introduction to Stochastic Programming (Springer Series in Operations Research
and Financial Engineering) can be the light food for yourself because the information inside this particular
book is easy to get simply by anyone. These books build itself in the form which can be reachable by
anyone, yep I mean in the e-book contact form. People who think that in e-book form make them feel drowsy
even dizzy this reserve is the answer. So there is not any in reading a publication especially this one. You can
find what you are looking for. It should be here for you actually. So , don't miss this! Just read this e-book
kind for your better life and also knowledge.
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