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Second-order lower bounds on the expectation of a convex function





Dokov, Steftcho P.



Morton, David P.





We develop a class of lower bounds on the expectation of a convex function. The bounds utilize the first two moments of the underlying random variable, whose support is contained in a bounded interval or hyper-rectangle. Our bounds have applications to stochastic programs whose random parameters are known only through limited moment information. Computational results are presented for two-stage stochastic linear programs.




Dateien zu dieser Publikation




[image: Thumbnail]



4.pdf — PDF — 367.8 Kb





MD5: 3e353ab857859df762dc28689200e037










Zitieren



BibTeX






EndNote






RIS









[image: InCopyright]





Zur Langanzeige























[image: DINI-Zertifikat 2019][image: OpenAIRE validated][image: ORCID Consortium]





Impressum Leitlinien Kontakt Datenschutzerklärung


Ein Service der Universitätsbibliothek und des Computer- und Medienservice


© Humboldt-Universität zu Berlin



 









DOI


10.18452/8255



Permanent URL


https://doi.org/10.18452/8255



HTML


<a href="https://doi.org/10.18452/8255">https://doi.org/10.18452/8255</a>











