Fredrik Altenstedt & Ann-Brith Strömberg 17 oktober 2002

Presentationsartiklar som ingår i muntlig tentamen

Optimering under osäkerhet, ht 2002

Den artikel man själv presenterat samt följande fem artiklar (den som presenterat en annan än dessa läser endast Eppen, Nowak, Shih och Tsamasphyrou).

Eppen, G.D.; Martin, R.K. & Schrage, L. (1989): “A Scenario Approach to Capacity Planning,” Operations Research 37(4):517–527.

Maatman, A.; Ruijs, A.; Schweigman, C. & van der Vlerk, M.H. (2002): “Modeling Farmers’ Response to Uncertain Rainfall in Burkina Faso: A Stochastic Programming Approach,” Operations Research 50(3):399-414.

Nowak, M.P.; Schultz, R. & Westphalen, M. (2002): “Optimization of Simultaneous Power Production and Trading by Stochastic Integer Programming” Stochastic Programming e-Print Series: http://dochost.rz.hu-berlin.de/speps/

Shih, J.-S. & Frey, H.C. (1995): “Coal Blending Optimization Under Uncertainty,” European Journal of Operational Research 83:452–465.

Tsamasphyrou, P.; Renaud, A. & Carpentier, P. (2000): “Transmission Network Planning Under Uncertainty with Benders Decomposition,” in: Optimization, V.H. Nguyen, J.-J. Strodiot & P. Tossings, eds., Proceedings of the 9th Belgian-French-German Conference on Optimization, Namur, September 7–11, 1998, Springer, Berlin, pp. 457–472.