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tors,Dagstuhl Seminar 05031: Algorithms for Optimization with Incomplete Information, http:
//www.dagstuhl.de/05031, 2005.

[127] Andreas Eichhorn and Werner Römisch. Polyhedral risk measures in stochastic programming.
Stochastic Programming E-Print Series,http://www.speps.org, 2004.

[128] Andreas Eichhorn and Werner Römisch. Polyhedral risk measures in stochastic programming.SIAM
J. Optim., 16(1):69–95 (electronic), 2005.

[129] Andreas Eichhorn and Werner Römisch. Stochastic integer programming. Stochastic Programming
E-Print Series,http://www.speps.org, 2005.

[130] Andreas Eichhorn and Werner Römisch. Stability of multistage stochastic programs incorporating
polyhedral risk measures. Stochastic Programming E-PrintSeries,http://www.speps.org,
2006.

[131] Andreas Eichhorn and Werner Römisch. Stochastic integer programming: limit theorems and con-
fidence intervals.Math. Oper. Res., 32(1):118–135, 2007.

[132] Andreas Eichhorn, Werner Römisch, and Isabel Wegner. Polyhedral Risk Measures and Lagrangian
Relaxation in Electricity Portfolio Optimization. In S. Albers, R.H. Möhring, G.Ch. Pflug, and
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F. Venegas-Martı́nez. Stochastic linear programming to optimize some stochastic systems.WSEAS
Trans. Syst., 5(9):2263–2268, 2006.

[360] 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.

[361] Georg Ch. Pflug and Heinz Weisshaupt. Probability gradient estimation by set-valued calculus and
applications in network design.SIAM J. Optim., 15(3):898–914 (electronic), 2005.

[362] A. B. Philpott. Stochastic optimization and yacht racing. InApplications of stochastic programming,
volume 5 ofMPS/SIAM Ser. Optim., pages 315–336. SIAM, Philadelphia, PA, 2005.

[363] Andy Philpott and Geoff Leyland. Rowing to Barbados. In S. Albers, R.H. Möhring, G.Ch. Pflug,
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[372] András Prékopa and Xiaoling Hou. A stochastic programming model to find optimal sample sizes
to estimate unknown parameters in an LP.Oper. Res. Lett., 32(1):59–67, 2004.
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G.Ch. Pflug, and R. Schultz, editors,Dagstuhl Seminar 05031: Algorithms for Optimization with
Incomplete Information, http://www.dagstuhl.de/05031, 2005.
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