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Contamination for multistage stochastic programs





Dupacová, Jitka





Contamination technique will be examined as a possible approach to robustness analysis of results obtained for multistage stochastic linear programs with respect to changes of their structure or input data. We shall focus on the case then the already selected scenario tree gets extended for additional (stress or out-of-sample) scenarios and/or additional stages.




Files in this item








2.pdf — Adobe PDF — 134.2 Kb





MD5: 39c5018b177acd076c8bad2f28096661










Cite



BibTeX






EndNote






RIS















Details





























Imprint Policy Contact Data Privacy Statement


A service of University Library and Computer and Media Service


© Humboldt-Universität zu Berlin



 









DOI


10.18452/8351



Permanent URL


https://doi.org/10.18452/8351



HTML


<a href="https://doi.org/10.18452/8351">https://doi.org/10.18452/8351</a>











