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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:

Lena Stubbs:

Book is to be different for each and every grade. Book for children till adult are different content. We all
know that that book is very important usually. The book Introduction to Stochastic Programming (Springer
Series in Operations Research and Financial Engineering) ended up being making you to know about other
expertise and of course you can take more information. It is very advantages for you. The e-book
Introduction to Stochastic Programming (Springer Series in Operations Research and Financial Engineering)
is not only giving you much more new information but also to become your friend when you truly feel bored.
You can spend your current spend time to read your book. Try to make relationship with the book
Introduction to Stochastic Programming (Springer Series in Operations Research and Financial Engineering).
You never truly feel lose out for everything if you read some books.

Martin Norwood:

This Introduction to Stochastic Programming (Springer Series in Operations Research and Financial
Engineering) is great reserve for you because the content which is full of information for you who else
always deal with world and also have to make decision every minute. This specific book reveal it info
accurately using great plan word or we can state no rambling sentences within it. So if you are read that
hurriedly you can have whole data in it. Doesn't mean it only provides you with straight forward sentences
but hard core information with beautiful delivering sentences. Having Introduction to Stochastic
Programming (Springer Series in Operations Research and Financial Engineering) in your hand like getting
the world in your arm, details in it is not ridiculous one. We can say that no publication that offer you world
in ten or fifteen small right but this reserve already do that. So , this is good reading book. Hello Mr. and
Mrs. stressful do you still doubt that?

Jackie Frost:

You will get this Introduction to Stochastic Programming (Springer Series in Operations Research and
Financial Engineering) by visit the bookstore or Mall. Simply viewing or reviewing it may to be your solve
issue if you get difficulties for the knowledge. Kinds of this reserve are various. Not only simply by written
or printed but in addition can you enjoy this book by simply e-book. In the modern era similar to now, you
just looking of your mobile phone and searching what your problem. Right now, choose your own personal
ways to get more information about your publication. It is most important to arrange you to ultimately make
your knowledge are still up-date. Let's try to choose proper ways for you.

Stephen Harvey:

What is your hobby? Have you heard this question when you got students? We believe that that issue was
given by teacher on their students. Many kinds of hobby, Every person has different hobby. And you know
that little person similar to reading or as reading through become their hobby. You have to know that reading



is very important and book as to be the thing. Book is important thing to include you knowledge, except your
current teacher or lecturer. You get good news or update concerning something by book. Different categories
of books that can you take to be your object. One of them is this Introduction to Stochastic Programming
(Springer Series in Operations Research and Financial Engineering).
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