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This rapidly developing field encompasses many disciplines including operations research, mathematics, and
probability. Conversely, it is 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 present a broad overview of the main themes and methods of the
subject, thus helping students develop an intuition for 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. The early chapters introduce some worked examples of stochastic programming,
demonstrate how a stochastic model is formally built, develop the properties of stochastic programs and the
basic solution techniques used to solve them. The book then goes on to cover approximation and sampling
techniques and is rounded off by an in-depth case study. A well-paced and wide-ranging introduction to this
subject.
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From reader reviews:

Ian Gardner:

The book Introduction to Stochastic Programming (Springer Series in Operations Research and Financial
Engineering) make you feel enjoy for your spare time. You may use to make your capable a lot more
increase. Book can to become your best friend when you getting tension or having big problem with your
subject. If you can make reading through a book Introduction to Stochastic Programming (Springer Series in
Operations Research and Financial Engineering) to become your habit, you can get more advantages, like
add your current capable, increase your knowledge about a number of or all subjects. It is possible to know
everything if you like available and read a book Introduction to Stochastic Programming (Springer Series in
Operations Research and Financial Engineering). Kinds of book are several. It means that, science e-book or
encyclopedia or other people. So , how do you think about this reserve?

Matthew Siller:

As people who live in typically the modest era should be update about what going on or facts even
knowledge to make them keep up with the era that is certainly always change and advance. Some of you
maybe will probably update themselves by examining books. It is a good choice for you but the problems
coming to you actually is you don't know what type you should start with. This Introduction to Stochastic
Programming (Springer Series in Operations Research and Financial Engineering) is our recommendation to
help you keep up with the world. Why, since this book serves what you want and need in this era.

Gina Melton:

In this time globalization it is important to someone to get information. The information will make a
professional understand the condition of the world. The condition of the world makes the information easier
to share. You can find a lot of recommendations to get information example: internet, paper, book, and soon.
You will observe that now, a lot of publisher this print many kinds of book. The book that recommended to
your account is Introduction to Stochastic Programming (Springer Series in Operations Research and
Financial Engineering) this reserve consist a lot of the information in the condition of this world now. This
specific book was represented how do the world has grown up. The terminology styles that writer use to
explain it is easy to understand. Typically the writer made some investigation when he makes this book. Here
is why this book ideal all of you.

Steven Strong:

This Introduction to Stochastic Programming (Springer Series in Operations Research and Financial
Engineering) is brand-new way for you who has fascination to look for some information since it relief your
hunger info. Getting deeper you upon it getting knowledge more you know or else you who still having small
amount of digest in reading this Introduction to Stochastic Programming (Springer Series in Operations
Research and Financial Engineering) can be the light food for you personally because the information inside



this specific book is easy to get by anyone. These books produce itself in the form that is certainly reachable
by anyone, yeah I mean in the e-book web form. People who think that in guide form make them feel tired
even dizzy this guide is the answer. So there is not any in reading a publication especially this one. You can
find actually looking for. It should be here for you actually. So , don't miss the idea! Just read this e-book
kind for your better life and knowledge.
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