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schemes for multicommodity rent-or-buy and stochastic Steiner tree. InSTOC’06: Proceedings
of the 38th Annual ACM Symposium on Theory of Computing, pages 663–670, New York, 2006.
ACM.

[96] O. B. Fosso, A. Gjelsvik, A. Haugstad, B. Mo, and I. Wangensteen. Generation scheduling in
a deregulated system. The Norwegian case.IEEE Transactions on Power Systems, 14(1):75–80,
1999.

[97] P. M. Franca and H. P. L. Luna. Solving stochastic transportation-location problems by generalized
Benders decomposition.Transportation Science, 16(2):113–126, 1982.

[98] J.B.G. Frenk, A.H.G. Rinnooy Kan, and L. Stougie. A hierarchical scheduling problem with a
well-solvable second stage.Annals of Operations Research, 1:43–58, 1984.

[99] Hiroshi Fujiwara and Kazuo Iwama. Average-Case Competitive Analyses for Ski-Rental Problems.
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S. Albers, R.H. Möhring, G.Ch. Pflug, and R. Schultz, editors,Dagstuhl Seminar 05031: Algorithms
for Optimization with Incomplete Information, http://www.dagstuhl.de/05031, 2005.

8



[123] Ronald Hochreiter. Scenario Optimization for Multi-Stage Stochastic Programming Problems. In
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[222] Matthias P. Nowak, Rüdiger Schultz, and Markus Westphalen. A stochastic integer programming
model for incorporating day-ahead trading of electricity into hydro-thermal unit commitment.Op-
tim. Eng., 6(2):163–176, 2005.

[223] M.P. Nowak, R. Nürnberg, W. Römisch, R. Schultz, andM. Westphalen. Stochastic programming
for power production and trading under uncertainty. Preprint SM-DU-471, Fachbereich Mathematik,
Universität Duisburg, 2000. submitted.

[224] M.P. Nowak and W. Römisch. Stochastic lagrangian relaxation applied to power scheduling in a
hydro-thermal system under uncertainty.Annals of Operations Research, 100, 2001. to appear.

[225] Lewis Ntaimo and Suvrajeet Sen. A comparative study ofdecomposition algorithms for stochastic
combinatorial optimization. Stochastic Programming E-Print Series,http://www.speps.org,
2005.

[226] Lewis Ntaimo and Suvrajeet Sen. The million-variable“march” for stochastic combinatorial opti-
mization.J. Global Optim., 32(3):385–400, 2005.

14



[227] Lewis Ntaimo and Suvrajeet Sen. A branch-and-cut algorithm for two-stage stochastic mixed-binary
programs with continuous first-stage variables. Stochastic Programming E-Print Series,http:
//www.speps.org, 2006.

[228] Lewis Ntaimo and Matthew W. Tanner. Computations withdisjunctive cuts for two-stage stochastic
mixed 0-1 integer programs. Stochastic Programming E-Print Series,http://www.speps.org,
2007.

[229] G. C. Oliveira, M. V. F. Pereira, S. H. F. Cunha, and S. Granville. Multi-area capacity expansion
model with reliability constraints.PSCC ’87, 1987.

[230] U.S. Palekar, R. Batta, R.M. Bosch, and S. Elhence. Modeling uncertainties in plant layout problems.
Eur. J. Oper. Res, 63(2):347–359, 1992.

[231] F. Pan, W. Charlton, and D.P. Morton. Interdicting smuggled nuclear material. In D.L. Woodruff,
editor, Network Interdiction and Stochastic Integer Programming, pages 1–20. Kluwer Academic
Publishers, Boston, 2003.

[232] Panos M. Pardalos, Tianbing Qian, and Mauricio G. C. Resende. A greedy randomized adaptive
search procedure for the feedback vertex set problem.J. Comb. Optim., 2(4):399–412, 1999.

[233] Robert Parviainen. Random assignment with integer costs. Combin. Probab. Comput., 13(1):103–
113, 2004.

[234] Allon G. Percus and Olivier C. Martin. The stochastic traveling salesman problem: finite size scaling
and the cavity prediction.J. Statist. Phys., 94(5-6):739–758, 1999.

[235] C. Perkgoz, K. Kato, H. Katagiri, and M. Sakawa. An interactive fuzzy satisficing method for
multiobjective stochastic integer programming problems through variance minimization model.Sci.
Math. Jpn., 60(2):327–336, 2004.
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and R. Schultz, editors,Dagstuhl Seminar 05031: Algorithms for Optimization with Incomplete
Information, http://www.dagstuhl.de/05031, 2005.

[240] Nanda Piersma. A probabilistic analysis of the capacitated facility location problem.J. Comb.
Optim., 3(1):31–50, 1999.

[241] V.V Podinovskii. Lexikographische optimierungsprobleme unter unbestimmtheitsbedingungen.Izv.
Akad. Nauk SSSR, tehn. Kibernet, 1:32–37, 1972.
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[268] Andrzej Ruszczyński. Probabilistic programming with discrete distributions and precedence con-
strained knapsack polyhedra.Math. Program., 93(2, Ser. A):195–215, 2002.

[269] Oma M. Saad and Osama E. Imam. On the solution of stochastic multiobjective integer lin-
ear programming problems with a parametric study. Optimization Online, http://www.
optimization-online.org, 2007.

[270] Peter Sanders, Naveen Sivadasan, and Martin Skutella. Online Scheduling with Bounded Migration.
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Dagstuhl Seminar 05031: Algorithms for Optimization with Incomplete Information, http://
www.dagstuhl.de/05031, 2005.

[294] John J. Shaw, Ronald M. James, and Daniel B. Grunberg. Birth of a salesman.J. Guid. Control Dyn.
11, No.5, 415-420, 1988.

[295] Hanif D. Sherali and Barbara M. P. Fraticelli. A modification of Benders’ decomposition algorithm
for discrete subproblems: an approach for stochastic programs with integer recourse.J. Global
Optim., 22(1-4):319–342, 2002. Dedicated to Professor Reiner Horst on his 60th birthday.

18



[296] Takayuki Shiina. L-shaped method for stochastic integer programming problem.
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