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Robust optimization is still a relatively new approach to optimization problems affected by uncertainty, but it
has already proved so useful in real applications that it is difficult to tackle such problems today without
considering this powerful methodology. Written by the principal developers of robust optimization, and
describing the main achievements of a decade of research, this is the first book to provide a comprehensive
and up-to-date account of the subject.

Robust optimization is designed to meet some major challenges associated with uncertainty-affected
optimization problems: to operate under lack of full information on the nature of uncertainty; to model the
problem in a form that can be solved efficiently; and to provide guarantees about the performance of the
solution.

The book starts with a relatively simple treatment of uncertain linear programming, proceeding with a deep
analysis of the interconnections between the construction of appropriate uncertainty sets and the classical
chance constraints (probabilistic) approach. It then develops the robust optimization theory for uncertain
conic quadratic and semidefinite optimization problems and dynamic (multistage) problems. The theory is
supported by numerous examples and computational illustrations.

An essential book for anyone working on optimization and decision making under uncertainty, Robust
Optimization also makes an ideal graduate textbook on the subject.
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From reader reviews:

Lucinda Smith:

Why don't make it to become your habit? Right now, try to ready your time to do the important work, like
looking for your favorite reserve and reading a reserve. Beside you can solve your short lived problem; you
can add your knowledge by the e-book entitled Robust Optimization (Princeton Series in Applied
Mathematics). Try to make book Robust Optimization (Princeton Series in Applied Mathematics) as your
good friend. It means that it can to be your friend when you sense alone and beside that course make you
smarter than ever. Yeah, it is very fortuned in your case. The book makes you a lot more confidence because
you can know everything by the book. So , let us make new experience as well as knowledge with this book.

Patrick Myers:

The book Robust Optimization (Princeton Series in Applied Mathematics) make one feel enjoy for your
spare time. You should use to make your capable far more increase. Book can to get your best friend when
you getting strain or having big problem with your subject. If you can make looking at a book Robust
Optimization (Princeton Series in Applied Mathematics) to be your habit, you can get a lot more advantages,
like add your own personal capable, increase your knowledge about a few or all subjects. You can know
everything if you like available and read a e-book Robust Optimization (Princeton Series in Applied
Mathematics). Kinds of book are several. It means that, science guide or encyclopedia or others. So , how do
you think about this guide?

Richard Lawrence:

Nowadays reading books become more and more than want or need but also get a life style. This reading
routine give you lot of advantages. Advantages you got of course the knowledge even the information inside
the book that improve your knowledge and information. The info you get based on what kind of reserve you
read, if you want drive more knowledge just go with education and learning books but if you want truly feel
happy read one using theme for entertaining like comic or novel. The actual Robust Optimization (Princeton
Series in Applied Mathematics) is kind of reserve which is giving the reader capricious experience.

Rachel Morris:

Robust Optimization (Princeton Series in Applied Mathematics) can be one of your beginning books that are
good idea. All of us recommend that straight away because this publication has good vocabulary that could
increase your knowledge in terminology, easy to understand, bit entertaining but still delivering the
information. The article author giving his/her effort to set every word into satisfaction arrangement in writing
Robust Optimization (Princeton Series in Applied Mathematics) yet doesn't forget the main position, giving
the reader the hottest along with based confirm resource data that maybe you can be considered one of it.
This great information can easily drawn you into new stage of crucial thinking.
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