
Title: Introduction to Stochastic Programming 

Abstract: Most important decisions are made under uncertain conditions.  
Stochastic programming (SP) provides a powerful tool for modelling and ana-

lysing complex decision problems facing an uncertain future (such as uncer-
tain prices, demand, weather conditions,…). This field is currently developing 
rapidly with contributions from many disciplines including operations re-
search, mathematics, and probability. Conversely, it is being applied in a wide 
variety of  subjects ranging from agriculture to financial planning and from in-
dustrial engineering to computer networks. The course provides an introduc-
tion to the class of  SP problems, mainly focusing on modelling issues and 
theory of  the main SP paradigms. An overview of  selected applications will 
be also provided. 
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The course consists of  three lectures: 
 
Tuesday, 7th July: Introduction to decision making problem under   
       uncertainty. The main SP paradigms 
Wednesday, 8th July: SP with recourse, SP under probabilistic  
         constraints 
Thursday, 9th July:   Selected applications 
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