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The optimization of a hydro-thermal power generation system leads to large
scale mixed integer programs [?]. If the power generation system comprises
hydro storage plants, then the optimization horizon should cover at least one
week due to the load cycle. Since a week is far too long for having an exact
forecast of the load the load uncertainty should be included — paid by an increase
of the problems dimension.

A solver for this model is to be used in computer aided controlling of such a
system, therefore the problems have to be solved in real time (5 minutes), that
means by an adapted method. We are using the dual decomposition approach
([?])- The resulting subproblems are solved by a network flow algorithm ([?])
and stochastic dynamic programming ([?],[?]) together with a nonsmooth opti-
mization method ([?]) for the dual problem. Numerical results will be presented.
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