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Optimization under uncertainty, or stochastic programming, is a framework for
developing and solving large-scale optimization problems that support sequen-
tial decision making with explicit consideration of randomness between decisions.
This topical collection consists of recent applications of the field. This includes two
papers from this journal’s special issue of the 2019 International Conference on Sto-
chastic Programming in Trondheim, Norway, as well as four other papers exploring
portfolio selection, hydropower reservoir management and a more methodology-ori-
ented paper that deals with endogenous uncertainty. The special issue is edited by
Francesca Maggioni, Stein-Erik Fleten and David Wozabal.
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