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This new edition of Stochastic Linear Programming: Models, Theory and Computation has been brought
completely up to date, either dealing with or at least referring to new material on models and methods,
including DEA with stochastic outputs modeled via constraints on special risk functions (generalizing chance
constraints, ICC's and CVaR constraints), material on Sharpe-ratio, and Asset Liability Management models
involving CVaR in a multi-stage setup. To facilitate use as a text, exercises are included throughout the
book, and web access is provided to a student version of the authors' SLP-IOR software. Additionally, the
authors have updated the Guide to Available Software, and they have included newer algorithms and
modeling systems for SLP. The book is thus suitable as a text for advanced courses in stochastic
optimization, and as a reference to the field. From Reviews of the First Edition: "The book presents a
comprehensive study of stochastic linear optimization problems and their applications . . . The presentation
includes geometric interpretation, linear programming duality, and the simplex method in its primal and dual
forms . . . The authors have made an effort to collect . . . the most useful recent ideas and algorithms in this
area. A guide to the existing software is included as well" (Darinka Dentcheva, Mathematical Reviews, Issue
2006 c) "This is a graduate text in optimisation whose main emphasis is in stochastic programming. The
book is clearly written . . . This is a good book for providing mathematicians, economists and engineers with
an almost complete start up information for working in the field. I heartily welcome its publication . . . It is
evident that this book will constitute an obligatory reference source for the specialists of the field" (Carlos
Narciso Bouza Herrera, Zentralblatt MATH, Vol. 1104 (6), 2007)
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From reader reviews:

Angel Huitt:

What do you think about book? It is just for students because they're still students or the idea for all people in
the world, the particular best subject for that? Simply you can be answered for that concern above. Every
person has different personality and hobby per other. Don't to be pressured someone or something that they
don't wish do that. You must know how great along with important the book Stochastic Linear
Programming: Models, Theory, and Computation (International Series in Operations Research &
Management Science). All type of book would you see on many solutions. You can look for the internet
resources or other social media.

Teresa Jones:

Book is to be different for each grade. Book for children until adult are different content. As you may know
that book is very important normally. The book Stochastic Linear Programming: Models, Theory, and
Computation (International Series in Operations Research & Management Science) was making you to know
about other know-how and of course you can take more information. It is extremely advantages for you. The
e-book Stochastic Linear Programming: Models, Theory, and Computation (International Series in
Operations Research & Management Science) is not only giving you far more new information but also to
become your friend when you sense bored. You can spend your own personal spend time to read your
publication. Try to make relationship with all the book Stochastic Linear Programming: Models, Theory, and
Computation (International Series in Operations Research & Management Science). You never experience
lose out for everything should you read some books.

Marlys Wieland:

Here thing why this specific Stochastic Linear Programming: Models, Theory, and Computation
(International Series in Operations Research & Management Science) are different and reliable to be yours.
First of all studying a book is good but it really depends in the content of the usb ports which is the content is
as delicious as food or not. Stochastic Linear Programming: Models, Theory, and Computation (International
Series in Operations Research & Management Science) giving you information deeper as different ways, you
can find any publication out there but there is no e-book that similar with Stochastic Linear Programming:
Models, Theory, and Computation (International Series in Operations Research & Management Science). It
gives you thrill reading through journey, its open up your personal eyes about the thing this happened in the
world which is probably can be happened around you. It is possible to bring everywhere like in park, café, or
even in your means home by train. If you are having difficulties in bringing the imprinted book maybe the
form of Stochastic Linear Programming: Models, Theory, and Computation (International Series in
Operations Research & Management Science) in e-book can be your substitute.
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Pamela Jernigan:

Information is provisions for folks to get better life, information these days can get by anyone at everywhere.
The information can be a information or any news even a huge concern. What people must be consider while
those information which is inside the former life are difficult to be find than now's taking seriously which
one is acceptable to believe or which one the resource are convinced. If you receive the unstable resource
then you obtain it as your main information you will have huge disadvantage for you. All those possibilities
will not happen with you if you take Stochastic Linear Programming: Models, Theory, and Computation
(International Series in Operations Research & Management Science) as your daily resource information.
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