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Filling the need for an introductory book on linear programming that discusses the important waysto
mitigate parameter uncertainty, I ntroduction to Linear Optimization and Extensionswith MATLAB®
provides a concrete and intuitive yet rigorous introduction to modern linear optimization. In addition to
fundamental topics, the book discusses current linear optimization technologies such as predictor-path
following interior point methods for both linear and quadratic optimization as well as the inclusion of linear
optimization of uncertainty i.e. stochastic programming with recourse and robust optimization.

The author introduces both stochastic programming and robust optimization as frameworks to deal with
parameter uncertainty. The author’s unusual approach—devel oping these topicsin an introductory
book—nhighlights their importance. Since most applications require decisions to be made in the face of
uncertainty, the early introduction of these topics facilitates decision making in real world environments. The
author also includes applications and case studies from finance and supply chain management that involve
the use of MATLAB.

Even though there are several LP textsin the marketplace, most do not cover data uncertainty using
stochastic programming and robust optimization techniques. Most emphasize the use of MS Excel, while this
book uses MATLAB whichisthe primary tool of many engineers, including financial engineers. The book
focuses on state-of -the-art methods for dealing with parameter uncertainty in linear programming, rigorously
developing theory and methods. But more importantly, the author’ s meticul ous attention to devel oping
intuition before presenting theory makes the material come alive.
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From reader reviews:
Peggy Elmore:

What do you think about book? It isjust for students asthey are still students or it for all people in the world,
the actual best subject for that? Just simply you can be answered for that question above. Every person has
several personality and hobby for every other. Don't to be forced someone or something that they don't need
do that. Y ou must know how great and also important the book Introduction to Linear Optimization and
Extensions with MATLAB® (Operations Research Series). All type of book are you able to see on many
solutions. Y ou can look for the internet methods or other social media

Victoria Owen:

The book Introduction to Linear Optimization and Extensions with MATLAB® (Operations Research
Series) hasalot info on it. So when you make sure to read this book you can get alot of help. The book was
authored by the very famous author. Tom makes some research previous to write this book. This specific
book very easy to read you can find the point easily after looking over this book.

Martha Fincher:

Playing with family in the park, coming to see the water world or hanging out with buddies is thing that
usually you could have done when you have spare time, then why you don't try thing that really opposite
from that. A single activity that make you not sense tired but still relaxing, trilling like on roller coaster you
are ride on and with addition associated with. Even you love Introduction to Linear Optimization and
Extensions with MATLAB® (Operations Research Series), you are able to enjoy both. It is good
combination right, you still need to missit? What kind of hangout type isit? Oh can happen its mind hangout
guys. What? Still don't understand it, oh come on itsidentified as reading friends.

Lorna Dews:

The book untitled Introduction to Linear Optimization and Extensions with MATLAB® (Operations
Research Series) contain alot of information on this. The writer explains your ex ideawith easy method. The
language is very straightforward all the people, so do not worry, you can easy to read this. The book was
written by famous author. The author provides you in the new time of literary works. It is possible to read
this book because you can keep reading your smart phone, or model, so you can read the book with
anywhere and anytime. In a situation you wish to purchase the e-book, you can open up their official web-
site in addition to order it. Have anice learn.
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